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ABSTRACT. Many fundamental phenomena in nature are described
by usually nonlinear partial differential equations derived in a rather
phenomenological way. Perhaps the most known ones are the Bolz-
mann equation, the Navier-Stokes equation, the reaction-diffusion
equation, Fisher’s equation, Vlasov’s equation, etc. These equa-
tions describe a substance, e.g. gas or liquid, as a whole, without
explicit considering its microscopic structure. They are fairly de-
terministic and operate with such macroscopic notions as pressure,
fluid velocity, viscosity, and so on. On the other hand, the systems
of large number of inter- acting microscopic agents (particles) are
described by infinite chains of linear differential equations. For
example, the systems of interacting gas molecules are described
by the Bogoliubov hierarchy of linear differential equations, also
called BBGKY (Bogoliubov-Born-Green-Kirkwood-Yvon) hierar-
chy. In this case, the motion of the particles and the inter-particle
interactions are described explicitly and — due to the huge number
of particle — in a probabilistic way. This means that the solutions
give the time evolution of the probability distributions on the sys-
tem’s phase space. Since the very appearance of these methods,
the problem of deriving the macroscopic description of interacting
particle systems from their microscopic statistical mechanical de-
scription was considered as a challenging mathematical task. The
proposed cycle of lectures presents a number of examples where
such derivation can be performed, including also the description
on the intermediate (mesoscopic) level. Along with the statisti-
cal mechanical models, there will be considered models used in
plant ecology, genetics, oceanology, economic and social sciences.
In these models, the particles can die, be born, diffuse, perform
jumps, etc. The microscopic description is performed in terms of
the Markov evolution of states of infinite systems of interacting
particles located in the space Rd. Then the mesocopic description,
which leads to nonlocal nonlinear differential equations, is obtained
by means of a procedure called scaling. In this way, a number of
known phenomenological equations are obtained and studied.
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1. GAUSSIAN WHITE NOISE ANALYSIS
The main object to study is a Gaussian measure on a real Hilbert
space H.

1.1. Finite dimensional case. We first consider the simplest case
where the underlying space H is one-dimensional, i.e. we deal with
(R, B(R)), B(R) being the Borel o-field of subsets of R. In this case,
the measure is

(1.1)

dui(z) = exp(—x?/2)dz, € N(0,1).

1
\ 2T

Its characteristic function is

(1.2)

() i= [ expligo)din(e) = expl—/2).

Let M;(R) be the set of all probability measures on R. Then we have
a map M;(R)u — i = k : R — C, the latter functions have the
following properties:
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(1) k is continuous on R;
(2) k(0)=1;
(3) k is positive definite.
According to the latter property, each k is such that

Yori,...,0n €ER V&, .., €, € C

(1.3) Z k(s — or)&i€k 2 0.

j,k=1

Let us prove (3). Given n, ¢1,...,¢, € R, and &,...,&, € C, we set

Then
[f(@)? = f(z)- flx) = &&rexpli(o; — on)],

and hence
S k(o — o) = [ 1@ dutz) = 0.
7,k=1

which is (3). It turns out that the converse is also true.

Theorem 1.1 (Bochner theorem). A function k : R =— C is the char-
acteristic function of a measure p € My(R) if and only if it possesses
the properties (1), (2), and (3).

Now let H be such that dimH = N € N. Then H ~ RY. For
w e M(H), we write

(1.4) jilp) = /H exp (i, 2)) du(z), ¢ € RY,

where (-, -) is the scalar product in H. The Bochner theorem holds true
also in this case. The standard Gaussian measure on H ~ RY now is

(1.5) Ay (x ® \/_exp —x2/2)da:j,

and hence
(1.6) fir () = exp (—(, ) /2) = exp (= [lwll3/2) -

In the infinite dimensional case, the situation gets more complicated
and, in general, neither (1.6) nor Theorem 1.1 holds.
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1.2. Infinite dimensional case. Let {e;}ren be an orthonormal base
of H. Then the map

H>x= Zxkek = & = (k) ke
k>1
establishes the isomorphism
Mo 02 ={ = (wp)en, 7 ER| D a7 < oo}
k>1
We also consider
RP=RXRXx---xRx--2dw=(wy,...,wn,...)
and
Ry CR®, Ry ={p= (o) | o =0, n=no(p)}.
Then
R> D 2 D RY.

The scalar product in ¢? is
(1.7) Z B -

For ¢ € R{, the map w — (w, ) can be extended to the whole R*®

yielding
p) = Z Wk Pk-

k>1
The space R* can be equipped with the cylinder o-field £(R>), being
the smallest o-field containing the set of cylinder sets

C=BxRx---xR---

where B is a Borel subset of R"”. For such cylinder sets, one can set
(1.8)

un(C) = (1/\/%>n/w 1p(xy,...,2,)exp ( Zx /2) dxy - dwy,

where 15 is the indicator function of the set B, i.e.
1 if (x4,..., 1) € B;
(1.9) gy, ) = { 0 otherwise.

It turns out that such a measure can be defined on (R*, X (R*)). For
this measure, we, however, would have

pr(R®) =1, pp(0?) =
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Definition 1.2. For p = (px)?°, pr > 0, the weighted Hilbert space
(%(p) is set to be

Clp)={weR™| Y puwi < oo}

k>1

The scalar product herein is

(w, (:)> = Zpkwkdjk.

k>1

The situation with the introduced above measure iy is described by
the following

Theorem 1.3 (Komogorov-Khinchine criterion). Suppose that all py,
k > 1 are such that p, < 1. Then

R> D *(p) D ? D R,

and

(1.10) i (2(p)) = {

0, if ZkZka = +o0;

1, if > sy P < +o00.
Proof. For ¢ > 0 and N € N, we set

(1.11) fne(w) =exp (—5 meu,%) .

Then by (1.8) we get

(1.12) fne(w)dpn(w) =

Roo
1 Y 1 &
2 2
= —N/ exp (—EZpkwk — —Zwk> dwy - - - dwn
(vVar) " Jry k=1 24
= l_N[ L exp —l(l + 2epp)wi | dwy,
o V2r Jr 2 g
o
Pl v1+ 2€pk .

For every ¢ > 0, the sequence {fn.}nen is clearly bounded, which by
the dominated convergence theorem yields

13)  dim [ fue@dunw) = [ flw)duw),

T JRee R
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where

[ en (N ped), we )

Now we consider the following possibilities:

(a) > pe,pk = —+oo, hence [[7-, 1+ 2epy = +o0;

(b) > i pk < +oo, hence [[;, 1+ 2ep; < +o0.

In case (a), from (1.12) and (1.13) we have

(1.14) ) fe(w)dpn(w) =0,

2(p

which holds for all € > 0 and hence yields in the limit ¢ | 0
pr((p)) = 0

Similarly, in case (b) by the dominated convergence theorem we get

pn(C(p)) = lim )fe<w)dun(w)

€l0 52(
= limﬁ ; =1
e10 L3 /T 2y N
which completes the proof, see (1.10). O

Every separable Hilbert space H is isomorphic to ¢2, which we shall
always have in mind. Thus, we can write

(1.15) R> D *(p) D £? DR,

where p is such that > 7, pr < +00. One observes that by Theorem
1.3 un(F%(p)) = 1, however, py(¢?) = 0. Now let us consider ¢ € RS°.
Then for any w € R*, we can define exp (i{p,w)) = exp (i >, Prwk)
which leads to the following

(1.16) fin(e) = [ _exp (i) dpn()

Since ¢ € R, one finds n € N such that ¢, = 0 for all & > n; hence,
we have in (1.15)

(1.17) fire(0) = exp (—(p,9)/2) = exp (= l¢l7,/2) -
Let us prove that, for a given h € ¢2, the map

(1.18) (p) 3w — {(w, h)
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is a measurable linear functional. For this h = (hy, ha, ..., hy, ... ), we
set @, = (h1,...,hp,0,...,). Clearly, the sequence {¢, }nen converges
in 2 to h. Set l,, (W) = (w, pn), w € 2(p). For A € C and ¢ € R, we
consider

119 0= [ exp (o) dumle) = oxn (Glell )
(p)
Then we have

(1.20) 0 = [ i) =0,

RO = [ ) = el

In the same way, for 1) € Ri°, we obtain

(1.21) | el )dum(o) = 0,0
£(p)

Then by (1.20), for any n,m € N, we have

[ @) = Loy @ din) = [ 10 = o) dinl)
(p) (p)

which yields that {l,,, }nen is a Cauchy sequence in L*(¢*(p), piz). There-
fore, there exists a unique [ € L*(¢*(p), uy) such that l,, — [. This,
and the convergence ¢, — h, imply that

<90n7 w> - <h7 w) Hr — a.s.
In a more general setting, we have that, for a separable Hilbert space

‘H, there exists another Hilbert space H_ such that H_ D H, and a
Gaussian measure py on H_, with the property

i) = exp (6l ) . ) =1

Furthermore, for every h € H, the map H_ 3 w +— (w, h)y defines a
measurable map on H_. Then this uy is called the canonical Gaussian
measure corresponding to H.

1.3. Gaussian White Noise measure. Let us consider the case where
the Hilbert space is H = L?(R). By C5°(R) we denote the space of all
functions ¢ : R — R which are infinitely differentiable and have com-
pact support. The latter means that each ¢ vanishes outside an inter-
val [a,b] C R, specific for this function. Note that C§°(R) corresponds
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to R® in the previous subsection. For such ¢ and for the canonical
Gaussian measure corresponding to H, we thus have

(122) i) = (—3 [ IotoPar).

Let {®n }nen, be a basis of L?(R). One can take Hermite functions

d

1.23 L (1) = (27n! -1/2(_1 nﬂ-—l/4et2/2Dn6—t2’ D—
dt’

For ¢, ¢ € C§°(R) and a sequence {p, }nen,, We set

(1.24) an 0, ) 1 (U, D).

It is clear that the left-hand side of (1.24) is independent of the par-
ticular choice of the basis of H. Suppose now that > > p, < +oo.
Then the completion of C§°(R) in the norm || - || _, defined by (1.24),
is a separable Hilbert space, which we denote by H_. The canonical
Gaussian measure on H_, that is the one for which we have (1.22) is
called the Gaussian White Noise measure, WNM for short. For this
measure, and for w € H_, we have

(1.25) / (B () dpire(w) = (¢ — 5),

where ¢ is the Dirac 6-function. It is a distribution, which is defined as

(1.26) /R S()5(t — 8)dt = o(s), o€ C(R).

Indeed, by (1.21), for ¢, ¢ € C3°(R), we have

/ (W, P)r{w, P)ndpr(w) Z/Rgo(t)gb(t)dt.

By (1.26), the latter can be rewritten

120) [ oo dhmdin(e) = [ [ 0= s)etools)aras.

On the other hand,
| ol hmcin)

= [etwots) ([ et ) avas

which together with (1.27) yields (1.25).
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As above, for any h € H, the map H_ 3 w +— (w, h)y defines a
measurable linear functional (which of course in not continuous). For
t € [0,400), let us consider h, = Ijg4), where Ijgy(s) = 1 if s € [0,1)
and I (s) = 0 otherwise. Then the map

(1.28) H- 3w Bi(w) = (w, he)y = /Otw(s)ds

can be employed to define the map [0, 4+00) 3 ¢t — By(w), w is fixed in
‘H_. It has the following properties:

(i)  B;:H- — Ris a Gaussian random variable;
(i) EB; = in By(w)dpy(w) = 0;
(iii) for every ¢, s € [0, +00), we have that

(1.29) EB.B, — / Bu() Ba(w)djire(w)

= /]I[o,t)(T)]I[QS)(T)dT
R
= min{t; s} = (LA s).
B, is called the Wiener process or the Brownian motion.

1.4. Chaos decomposition for the White Noise measure. Let us
return to the one dimensional case, i.e. now we set again H = R. In
this case,

(1.30) dping(w) = \/LQ_W exp (_%w) du

is a measure on the Borel o-algebra B(R). For a fixed ¢ € R, the
Gaussian exponential is defined to be

exp(pw)
1.31 R>wis eq(pw) = — P )
(30 () B, exp(pw)
_ o)
xp(—2/7) 2 )
How we fix w € R and expand
2 oo
Y N n
(1.32) exp (gpw — 7) = HHn(w)go :

n=0
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It is clear that each H,, is a polynomial such that deg H,, = n. For
example,

H(w)=w, Hy(w)=w?—1, Hsw)=uw-3w.

One can show that, for all n € Ny,

(1.33) Hy(w) = (n/7) " (w0 V2)e /4,
where 1, is the same as in (1.23). The latter yields
(1.34) /Hn(w)Hm(w)de(w) = n!6nm,
R
which means that { H, },en, is an orthogonal basis of L?(RR, u3;). Thus,
(1.35) F = f:f(”)Hn, F e L*(R, uy),
n=0
and
(1.36) 1N 22 @) = in!!f(”)F
n=0

The orthogonality (1.34) can also be proven directly from the definition
(1.31). Indeed,

(1.37) /Rea(do, w)ec (1, w)dpin(w)

— /Rexp <(¢ +)w — %2 - %2) dpp(w)

1 2 2 o0 n
— " Y
Y .| H,(w)H,,(w)d ’
PO [ ) )it

which holds for any ¢, € R and hence implies (1.34).
Now let us pass to the infinite dimensional case. Set H = L*(R).
For ¢ € C§°(R), we define

exp ({,w))
E.exp ((¢,-))

1
= exp (o) - 3lolR).

(1.38) eq(p,w) =
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which can clearly be extended to all ¢,w € H. Consider

(1.39) exp (o)) = 3~ Bl g,

Here, for a fixed w € H, B, (-, ) is a n-homogeneous continuous poly-
nomial in ¢ € H. Indeed,

Bufere) = ()" = ( [ wtotorir)

= [ wt) - wlta)elt) - olta)d -t
and by the Schwarz inequality

(1.40) | Bu(w, )| < lll7 - lwll3-
Now, for w € C§°(R), we set, c.f. (1.32),

(1.41)  eq(p,w)

=1
= — [ Huy(W)(t1, ..., th)e(ts) - ot )dty - - - dt,
n=0 n! R
=1
- _[< n<w>7¢®n>7
n=0

where as in (1.39) we have that
(1.42) H S (Ha(w), ")

is a n-homogeneous continuous polynomial in ¢ € H. As in the one-
dimensional case, H,, are the Hermite polynomials. The map (1.42)
can be extended in w to w € ‘H_, where the latter space is the same as
in (1.24). Clearly, now this map is only measurable, for which we have

(1.43) [ (@) 67 - (). 05" i

= 0 (%", ™) = b (0, )"
Recall that
(L*(R)™" = L*(R").
Let
(1.44) Lin(R") C L*(R),

sym
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be the subspace consisting of the symmetric vectors, i.e. o™ € L2, (R™)
means that

(145> SO(N) (ta(1)7 s 7to(n)) = Qp(n)(tlv s atn)

for all permutations o € ¥,,. Thus, for all w € H_ we can define a
measurable map

(1.46) L2, (B") 3 o™ s (H,(w), 6™,

such that

(1.47) | (Ha@0) - (Ha(0), 0 (o)
H_

= n|6nm<¢(n)a ¢(n)>L2(Rn)-
For a given n € N, we call

Fo= L2

sym

(R")

the n-particle space. We also set Fy = R and consider the space
(1.48) F =P Fn
n=0

This is the Fock space over the Hilbert space H = L?(R). It consists of
the vectors

f:(f(O)vf(l)v'"af(n)a"')a f(n)e«/fn

By construction, the space (1.48) is also called symmetric or Bose Fock
space. One also writes

F(L*(R)) = Exp(L*(R)).
This construction leads us to the following

Theorem 1.4 (Chaos decomposition). For every F € L*(H_, puy),
H = L*(R), there exists a unique f € F(L*(R)) such that

(1.49) F= Z (H,(-), [™),

and

(1.50)

[Fll 2 m ey = [l 72
Therefore, the representation (1.49) establishes an isomorphism

(1.51) L*(H_, py) ~ F(LA(R)).
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One observes that (1.50) means

[ P ) = St [ 15
H

1.5. Differential operators. For a function F : H_ — R, we are
going to define the derivative VF', and also hight-order derivatives.
For h € 'H, we set

(1.52) (VaF) (w) = lim [F(w + th) — F(w)] /t.

t—0

This is the so called the derivative of F' in direction h, or just the
directional derivative. If is is linear in A and continuous, i.e.

(ViF) ()] < C(w)][Rll;

for some C(w) > 0, then, by the Riesz lemma, we can define VF (w) €
‘H, which is called the gradient of F'.

Let us now recall the notion of the Laplace operator on the Euclidean
space R, For f € Cg°(RY) C L?(R%), we have

(1.53) INIOESY g—é(x).

Note that L?(R?) means the space of square-integrable functions with
respect to the Lebesgue measure m defined on the Borel o-field B(R?).
For any f € Cg°(R%), one can define the energy form

(1.54) &L f) = - Rdf(a:)Af(x)dm(x)

= [ V1@ dm(a) =0,

The name energy comes from the fact that the operator H = —(h?/2m)A
is the energy operator of a free quantum particle. Likewise we define

(1.55) E(F.F) = /H VP ).

which is also called the Dirichlet form.
Recall that the directional derivative was defined in (1.52). For h €
H, the adjoint directional derivative V7 is defined as follows. For f, g €
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L2(H_, uy), we set

(1.56) / (Vo f) (@) g(w) ()

= [ J(W)(Vig)(w)dun(w).
H-

Lemma 1.5. For every h € H, we have that
(1.57) V; =—=Vi+(h,-).
Remark 1.6. Note that the map

H_ 3w (hw),

which appears in (1.57), is measurable. By (1.56), to prove (1.57) we
have to show that

(1.58) / (V) (@)9(w)dpire(w)

= — | f(W)(Vhg)(w)dpp(w)
H_

v F(w)g(w)(h, w)dpz(w).

Proof of Lemma 1.5: Let us show that the shifted measure dpy(-+h),
where h is the same as in (1.57), is absolutely continuous with respect
to duy. In the one-dimensional case, we have

1 1
i+ 1) = = exp (—5<w ¥ h)?) o,
T
and hence
dpy(w + h) ( 1 2)
—~ —exp | —hw —=h
dpr(w) P 2

Let us show that a similar formula holds also in the considered case.
Namely, we show that

dun(w+h)_ex - w—l 2\ i
(@) P( th, w) 2HhHH). R(h,w).

By (1.16) and (1.17), we immediately see that, for any h € H,

/ R(h,w)dp(w) =1,

(1.59)
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that is
(1.60) dvp(w) = R(h,w)dpy(w)

is a probability measure on H_. Thus, to prove (1.59) we have to show

that, for all h € H,

(1.61) dvp(w) = dpg(- + h).

Definition 1.7. For a measurable space (5,S), a family § of S/B(R)-
measurable functions F': S — R is called a uniqueness class if for any
two probability measures on (.5, S), the equality

/Fd,u:/de,
S S

which holds for all F' € §, implies that u = v.

Suppose that a set § of functions F': H_ — R has the properties:
(a) for F,G € §, their point-wise product F - G is also in §;
(b) for any distinct w,w’ € H_, there exists /' € § such that

F(w) # F(w');

(¢c) T contains a constant function.
§ is a uniqueness class. Let us take

(1.62) §={F(w) =exp({(p,w)) : ¢ € C;°(R)}.

Clearly, it has all the properties just mentioned. At the same time,
direct calculations yield

[ PRt ) = exo (0.1 + 5101

| P+ 1) = [ Pl b

—exp (~(oun) + 5101

Then
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which yields (1.61). Now we can prove (1.58). In view of (1.52), we
have

/ (Vi) (@)g (@) dpn(w) =

=G|, rermome)

= i L, s - -m)]

_ 4] h)R(—th,w)d

= |, s - mrcan i)

= e (“5101) [ st - imyess o1h, ) dunt)]

t=0

= - FW) [=(Vag)(w) + g(w)(h, )] dpze(w),

which readily yields (1.58). O

One observes that the map f(w) — (Vf)(w) yields an element of ‘H ~
L(H — R). Thus, the second derivative
(VV)(w) = f(w)

yields an element of L(H — H). Here, for two Hilbert spaces H and
H', by L(H — H') we denote the set of all continuous linear mappings.
Then we set

(1.63) (Af)(w) := tracef” (w).

Theorem 1.8. The Dirichlet form introduced in (1.55) can be written
in the form

(1.64) EEF) = [ ) L) @)din(o),

(1.65) (L1 F) (W) = —(AF)(w) + (VF)(w),w).

Note that the operator Ly, defined in (1.65) is called the Ornstein-
Uhlenbeck operator. Having in mind the isomorphism (1.51) and the
decomposition (1.48) we can define the action of Ly on the functions
f+F — R. Simple calculations show that

(1.66) Lo, = nl.
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which is the multiplication operator by n.

2. Po1sSSON MEASURES AND CONFIGURATION SPACES

Now we develop a version of the theory presented above but based
on the Poisson measure rather than on the Gaussian one.

2.1. The Poisson measure. First we consider the one-dimensional
case. Let o0 > 0 be fixed. It will serve as the intensity parameter of the
Poisson measure which we introduce now. Set

O.k

(2.1) my = Fe’”, keZ,:={0,1,2,...}.
Let M!(R) stand for the set of all probability measures on the mea-
surable space (R, B(R)). Then the Poisson measure 7, € M!'(R) is an

atomic measure with atoms {k}, k € Z,, such that

(2.2) To({k}) =my, ke€Z,.
Equivalently
(23) Teg = kadk,

k=0

where 9, is the atomic measure which has a single atom at x € R with
mass one. That is, for B € B(R),

1, xe€ B,

0 otherwise.

(2.4) 5.(B) = () = {

The measure (2.3) can be used to describe a population of random size
living in a zero-dimensional space. Its Fourier transform is

O.k

(2.5)  To(p) = /Rexp (1¢x) Ty (dx) Zexp (ipk — o) — X

= "Z% 06‘” —exp(a(ew—l)).
k=0
Suppose now that the population which we describe lives in a locally
compact space X, which, for simplicity, we shall always assume to be
R? with some d > 2. It can also be any Riemannian manifold.
Thus, we consider a measurable space (R¢, B(R?)), and let M(R?)

stand for the set of all measures thereon. The space X is equipped with
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the intensity measure o € M(R?), which is supposed to be non-atomic
(e.di. o({z}) =0 for all z € X, and infinite but o-finite, i.e.

o(X) =400, X =|]JX, o(X,;)<oo forallneN,

n=1

In particular, we assume that o(K) < oo for any compact K C X.
It is also natural to assume that o has a density, p, which is locally
integrable with respect to Lebesgue’s measure. The simplest case is
where p is constant. It this case, we write o(dz) = zdz. Now we can
introduce the Poisson measure by its Fourier transform

(2.6) To(p) = exp (/ (ei“’(””) —1) a(da:)) . e C(X).
X
The measure 7, itself lives on a space, which we introduce right below.

2.2. Configuration spaces. Let X be as above. The space of locally
finite configurations on X is

(2.7) I'(X)={yC X :Vcompact K C X |[yNK|< oo}

Here | - | stands for cardinality. From this definition it follows imme-
diately that v cannot have coinciding points as well as accumulation
points. Thus,

P(RY) # (RY).
For A C X, we denote
m=yN4A TA)={yel(X):yCA}

Now we set a topology on the space I'(X'). To this end we associate it
with a subset of M(X) by means of the representation

(2.8) Y= ba
xey

where 0, is the Dirac measure as in (2.4). Then for a compact K C X,

Y(K) = (Z 590) (K) =) 6.(K)=|yNK|<oc.

rey xrey

Since we shall use the notion of the induced topology in the sequel,
we discuss it now in more detail. Let Y be any nonempty set and
E = {&}ier be a family of maps & : Y — R; the index set [ is
arbitrary. The topology on Y induced by the family = is the weakest
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topology in which all the maps & : Y — R are continuous. This is
exactly the family

U {@_1(14) : A open subset of R}.

icl

Let Co(X) be the set of all continuous functions f : X — R which have
compact support (i.e. vanish outside compact sets). For f € Cy(X),
we set

(2.9) (fi7) = /X Fapde) =3 £(x).

xey

Note that the latter sum is finite since it runs over v N suppf. Hence,
each f € Cy(X) defines the map

[(X)>v—=(f,1eR

Definition 2.1. The vague topology on I'(X) is the topology induced
thereon by the family

E={{f,): f e G(X)}.

A net {7, }aer converges in this topology to a certain = if

v f € Co(X) /X fo — /X fdy.

A very important fact about the vague topology is that it can be
metrized, and the corresponding metric space will be complete and
separable. Such spaces are called Polish spaces. The vague topology
naturally induces the measurability on on I'(X'). Recall that by B(X)
we denote the o-algebra of Borel subsets of X = R%. Let B.(X) C B(X)
be the set of Borel subsets with compact closure. Each such a set is
bounded in X. For n € N and A € B.(X), we set

(2.10) PW(A) = {yeT(A) : 7| =n}, TOM)={0}.
Further, for A € B.(X), by A™ we denote the corresponding cartesian
product consisting of tuples (x1,...,2,), ; € A. Let also A” be the
off-diagonal part, i.e,

K;L:{<$1,...,$n)€/\n:xi7él'j fOI"L#]}

We say that two elements of A" are equivalent if they coincide up to
a permutation of their numbers, that is, (z,...,2)) ~ (z1,...,z,) if
(@),...,2)) = (To(1), - - - To@m)) for some permutation o € ¥,. Then

rrn
—

the factor set A"/Y,, can be identified with T(™(A)
(2.11) An/S, ~ TM(A)
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by the relation
F(")(A) Sy ={z1,..., 2} 2 {(To), - Tom)) 10 E XL} E //XV"/En,

which naturally induces a metric on I'™(A) by means of the metric
of X restricted to A. Thereafter, we can present I'(A) as the disjoint
union of T™(A), n € Z,, i.e.,

(2.12) I(A) = ﬁ ™ (A),

and equip I'(A) with the topology of the disjoint union. This means
that the open subsets of I'(A) are exactly the disjoint unions of open
subsets of I™(A). The latter topology naturally defines the Borel o-
algebra of subsets of I'(A), which we denote by B(I'(A)). Now we take
Ay C Ay € B.(X). Then the map

[(A2) 37 = paon, (1) = a0 € T(AY)
is the projection of I'(Ay) onto I'(A;). One can also define
(2.13) I(X) 2y =pa(y) =m €T(A), A€B(X).

By B(I'(X)) we denote the o-field of subsets of I'(X) induced by the
family

(2.14) E={pr:AeB.(X)}.
This defines I'(X) as the projective limit of I'(A), i.e.,
(2.15) I'(X) = prlim, I'(A).

Our next aim is to define probability measures on I'(X) as projective
limits of measures on I'(A), A € B.(X). We are going to do this by
means of the celebrated Kolmogorov extension theorem. Note that the
latter is usually employed to define a stochastic process by means of
its finite-dimensional distributions.

In the sequel, by M(T'(X)) (respectively, M*(I'(X))) we denote the
set of all (respectively, all probability) measures on the measurable
space (I'(X), B(I'(X))). For p € MYT'(X)) and A € B.(X), we set

(2.16) ph = popy = pip € M'(T(A)),

where p, is the same as in (2.13). Then p” is called the projection of
ponto A. Let now Ay C Ay € B.(X). Then we readily have that

(2.17) it =t oy,
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The property (2.17) is called the consistency of the family {u® : A €
B.(X)}. It comes from the consistency of the projections py and pa,a,,
which can be illustrated

DAy PAgAq

NX) — I(Ay) — T'(Ay)

pA,

PX) — T(A)

The consistency (2.17) can also be expressed in terms of integrals. Let
F : T(A) — R be bounded and measurable. For such F' and u €
MYT(X)), we have

(2.18) / o) = / | Fonn0)
- / F(n)d (i) (n)
I'(A)

= /m) F(n)du(py'n).

Theorem 2.2 (Kolmogorov extension theorem). Suppose that there
exists a consistent family of probability measures {u® : A € B.(X)}.
Then there exists a unique probability measure p € M*(T'(X)) such
that, for every A € B.(X), pu* = pip.

2.3. Lebesgue-Poisson and Poisson measures on configuration
spaces. An element 0 € M(X) is called a Radon measure if it is
finite on compact subsets of X. As an element of our theory is the
Radon measure o prescribed to the manifold X, such that o(X) = +o0.
Throughout these lectures we assume that X is the Euclidean space
R?, d > 2, equipped with the measure

(2.19) o(dx) = p(x)m(dx),

where m is Lebesgue’s measure on X. The density p > 0 is supposed
to be locally integrable

/ p(x)m(dz) < oo for any compact K C X.
K

The simplest choice is
(2.20) p(zr) =2z >0.

In the latter case, z is called it activity.
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Now we introduce the space of finite configurations in X. Namely,
for n € N, we set

(221)  TOX)={yeT(X): hl=n}), TOX)= ().

Then the space of finite configurations in X is

(2.22) To(X) = [T (X).
n=0
Note that I'y(X) is a proper subset of I'(X). For n € N| let
" =0x--X0o
be the product measure on the cartesian product X" = X x --- x X.

As above, we set
X ={(z1,...,12,) € X" :x; #x; fori#j}.
It can readily be show that
aor (X” \ %) =0.
As in (2.11) we identify the factor X»/%, with T (X). Let
(2.23) sym%(xy, ..., xn) = {x1,..., 2.} € (X)),
Then this map acts
sym% : X7 — T (X).

Now we set

(2.24) o™ = %" o (sym%) 7!,
and also

(2.25) rox) ={0}, 90 =1

For a function G : T™(X) — R, one finds a symmetric function G™ :
X" — R such that

(2.26) G{zy, ..., 2,}) = G (zy, ..., 2,).
For appropriate such functions, we then have
(2.27) / Gz, .. ,z,})doc™

' (x)

_ / GOay, . a)do(w) - do(e)
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The Lebesgue-Poisson measure A\, on ['((X) is set to be

1
(2.28) Ao =Y —o™.

We now fix A € B.(X) and consider the restriction of o to (A, B(A)),
which we denote by o,. By means of the latter measure we define 0/(\")

and thereby

1
A _ (n)
(2.29) Ay = Z% N
The latter is a measure on
(2.30) T(A) =To(A) == [JT™(A).
n=0

In particular, we have that

3

(2.31) AM(T(N) = i —0 {m)
=1
= Y o ()" = exp(a(A).

3

Thereafter, we can introduce, c.f. (2.1), (2.2),

(2.32) T = e W)HA

[

which is a probability measure on I'(A). Since we have such measures
for every A € B.(X), we can check whether the family {72 : A €
B.(X)} is consistent. For A € B.(X), consider

A:A1UA2, AlﬁAQIQ)

Then each 5 can be decomposed y5 = Y, U Ya,, Which also defines
the decomposition I'(A) = I'(A;) x I'(Ag). It can be checked that

Ay = A0 X A2
The latter decomposition yields
(2.33) ™ = exp[—o(A UA)] A x AL
= (e_“(Al))\f}l) X (e_”(AQ))\QQ) = 7T£1 X 7T£2.

The consistency in question comes from the latter decomposition in the
following way. For A; C A and an appropriate function F : I'(Ay), we
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have

/ F(ya,)dma(1a) = / F(ya,)dm (a,) - drd?(ya,)
I'(A) T'(A1)xD(A2)

- / Floa)dm ().
T'(A1)

Hence, we have the consistency

(2.34) p*AAIWA = 7rA1,

[

which holds for any Ay C A € B.(X). Here pj,, is the same as in
(2.17). In view of (2.34), we can apply to the family {72 : A € B.(X)}
Theorem 2.2 and obtain that there exists a unique probability measure
on (I'(X), B(I'(X))) consistent with this family, which we denote by 7,
and call the Poisson measure with intensity measure o.

Now we introduce the Laplace transform of the Poisson measure .
For f € Cy(X), we set

(2.35) Folf) = / e i),

where the pairing (f,~) was defined in (2.9). Since f has compact
support, one finds A € B.(X) such that f vanishes outside A. Having
this in mind we obtain in (2.35)

Fo(f) = / () () = / exp ((f,1)) dm (1)

I'(A)

_ o) ; % / exp (kf; f(xk)> do(zy) - do ()
_ o) Z% ( /A ef(w)da(w)>n

— exp (—U(A)+ /A ef(x)da(x))

— exp ( /A (/) _ 1] da(x)).

This representation can be extended to all measurable f : X — R such
that e/ — 1 € LY(X, ). For such functions we thus have

(2.36) To(f) = exp ( /X [e/®) — 1] da(x)) .
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Suppose now that the manifold X has been decomposed into disjoint
union

(2.37) X =X, UX,.

This implies the decomposition of any v € I'(X) into the pair (vx,,vx,)
and hence the decomposition

(2.38) ['(X) =T(X;) x I'(Xy).

Proposition 2.3. The decompositions (2.37), (2.38) yield the follow-
ing one

(2.39) X =Xt x X2,

z(uhere) 7X is the Poisson measure for the manifold X - the same as in
2.35).

Proof. By (2.36), the decomposition (2.37) leads to

X(f) = exp </X /@ 1] da(x)) - exp (/X @ 1] da(x))

= () 72 (f),
which readily yields (2.39). O

The result just obtained can be generalized to any finite decomposition
X:X1|_|X2|_|X3"'|_|Xn,
which yields the decomposition

X _ X1 o Xo Xn
(2.40) Ty =TMo X Mo X o X T

that is, the measure 72 is infinitely divisible.

There exists one more fact about the Poisson measure mw,. For
B € B.(X), we define the random variable Ng on (I'(X), B(I'(X)))
by setting

(2.41) I'(X) 27— Ng(7) = [l
that is, Np is a counting measure.

Proposition 2.4. For any By,..., B, € B.(X) such that B; N B; = {)
for 1 # j, the corresponding random variables are jointly independent
Poisson variables with intensities o(B;), i = 1,...,n.
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Proof. First one observes that Ng(vy) = (1p,7). Thus, by (2.36) we
have
exp (Z AiNBZ.)] = / exp (Z )\i<1Bi,’y>> dmy ()
i=1 () i=1
= exXp < )\213177>> dﬂ-U(,Y)
/F<X) ( Z—;
= exp {/ <exp (Z )\ilgi(x)> - 1) da(x)}
X i=1

E

= Hexp [(eg\ — 1) O'(Bi)] ,
i=1
which readily yields the proof. 0

The result just proven can be summarized in the following

Definition 2.5. A measure y € M'(T'(X)) is called a Poisson random
field on X with intensity 0 € M(I'(X)) if for every family By, ..., B, €
B.(X) such that B; N B; = for i # j, the family Ng,,...,Np, is an
independent family of Poisson random variables with intensities o (B;),
1=1,...,n.

Remark 2.6. Probability measures on configuration spaces appear in
various fields of science. In probability theory, elements of M!(T'(X))
are called point processes or point random fields, e.g. the Poisson
random field introduced above. In mathematical physics, people study
giant systems of particles, such as classical gases or fluids in R?, d =
2,3. Then ~ is interpreted as a microscopic state of the gas, whereas
pu € MYT(X)) is its macroscopic state. In particular, m, with o(dx) =
zm(dx), z > 0, is the macroscopic state of a homogeneous free gas
with density z. Recently, elements of M!(T'(X)) found applications
in biology, ecology, sociology, to describe behavior of large complex
systems (population, society, etc).

Let us now discuss the possibility to take into account possible mul-
tiplicity of the points in configurations. For such configurations, the
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representation (2.8) gets the form

(2.42) n= ancéx, n, € N.

xrey

Herein the configuration itself is 7, whereas v € I'(X) is its support.
The set of all configurations (2.42) is denoted by I'(X). Clearly, I'(X) C
I'(X) and for all B € B.(X), we have that

n(B)=> n.

xrey

The set I'(X) can also be considered as a subset of M(X) consisting
of all integer-valued Radon measures.

Another possible extension of the description presented above is to
consider the so called marked configurations. Now the configuration
is the set of pairs (z,m,), where the mark m, takes values in the
space of marks M. As above, the set of positions z form the support
of the configuration. Elements of I'(X) can be an example of such
configurations. Another example is the space of configurations of a gas
particles, each of which is characterized by position € R? and velocity
vy € R3.

Finally, let us turn to the so called Mecke characterization of the
Poisson measure.

Proposition 2.7. The Poisson measure 7, obeys the Mecke formula

(2.43) [ X F i)

xrey

_ /X / ) Pl Ua)do(w)ing ()

which holds for any integrable function F : X x I'(X) — R. And
vice versa, any probability measure on I'(X) which satisfies the Mecke
formula is the Poisson measure with intensity measure o.

Proof. 1t is enough to prove (2.43) for the function

F(z,7) = @(x)exp((, 7)),  »,¢ € Co(X),
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for which we have

(2.44) > F(x,y)dms(7)

F(X) xrey

-/ L 2 @) exp(v.7)dna(0)

xrey

- / (B el ()

_ % UF(X) exp (¢ + tp, 7)) d%(v)}

t=0

(o]

— exp ( /X @ — 1] da(m)) : /X o(2)e"@do (z).

At the same time, the right-hand side of (2.43) is

/X /F(X) o(x) exp ((¢, v Ux)) do(x)dr,(7)

= ( /X sou)e“@do(x)) - exp ( /X [e¥) —1] d0<x>)>

which coincides with the last line in (2.44) and hence yields its proof.
O

2.4. The diffeomorphism group and the Poisson measure. In
the sequel, for a measurable space, say, (S,S), by L°(S,S) we denote
the set of all S/B(R)-measurable functions F' : S — R. Let F' be in
LY(T'(X), B(I'(X))) and be a measurable map T : T'(X) — I'(X). Then
FoT isalso in L°(T'(X), B(I'(X))). For such T' we define the adjoint
map T* : MY (T(X) — MYT(X) in the following way.

9.45 F(~)d(T* - FoT)(y)du(y),
) [ PG = [ (Pen)e))
holding for all F' € L°(T'(X), B(T'(X))). Since L°(T'(X), B(T'(X))) is a

uniqueness class, see Definition 1.7, the measure 7%, and hence T,
are well-defined.
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Definition 2.8. A map 7" : I'(X) — I'(X) is said to be admissible for
a given u € MY (T'(X) if T*p is absolutely continuous with respect to
w. That is, there exists a Radon-Nikodym derivative

(2.46) R(T,~) =

Recall that, in the case of Gaussian measures, we considered the
shift transformation H_ 3 w +— Tpw := w + h, h € ‘H. This map has
its adjoint, which is admissible for us, see (1.59). The infinitesimal
transformation corresponding to the shift is the gradient. Our next
aim is to develop the corresponding objects also for Poisson measures
on configuration spaces.

A bijection ® : X — X is called a diffeomorphism if both ® and
®~! are continuously differentiable. That is both V® and V®~! are
continuous maps from X to the space of all linear operators A : X — X.
It is clear that all diffeomorphisms ® : X — X constitute a group under
convolution, which we denote by Diff(X). A subgroup of this group
constitute the (local) diffeomorphisms which have compact support.
By definition, each such ® acts as the identity map on X \ K for some
compact K, specific for this ®. By Diffq(X) we denote the group of all
local diffeomorphisms.

Consider v € I'(X) and ¢ € Diffy(X). Then we set

(2.47) O(y) ={P(z) : z € v}.

Since ® is a monomorphism, ®(z;) # ®(x3) for two distinct zq, x5 € 7.
Therefore ®(v) € I'(X) and hence ® can be defined as a map & :
['(X) — I'(X). Then by (1.11) we define also ®*. Of course, we can
define the adjoint map to ® as to a map ® : X — X. In both cases we
use the same notation as it is always clear from the context which one
is meant.

Theorem 2.9. For every ® € Diffo(X), it follows that

(2.48) D*, = Tpry.

Proof. Since the family of functions {(f,-) : f € Co(X)} is a unique-
ness class, see Definition 1.7, it is enough to prove that the Laplace
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transforms of both measures in (2.48) coincide. Thus, we have

/ exp ((f,7)) d(®"7,)(7) = / exp (£, 8(7))) dma ()
(X) I'(X)

:/rx exp <Zf )dm—(v)

rey

/ [ e (<f <Iw>> ()

(@) - 1]do(s)

= exp

( exo(f
:exp( lexp(f 1]d(<b*a)(w))
- / P e 0),

which completes the proof. O

Let us now consider the action of ®* on the measure o, see Definition
2.8. By definition,

d(®*0)(x)  p(@ ' (x)) dm(d(z)
(2.49) ol @) dm(@)
GO
- o g @))
= p3(x)
Here

I (®)(z) := det [VO~(z)]
is the Jacobian of the diffeomorphism &.

Theorem 2.10 (Skorohod theorem). For the Poisson measure m,, ev-
ery ® € Diffo(X) is admissible and

(250 ¢ (j*% = [ re(x)exp (/X [1 - pG(x)] dU(x))

xey

= R(®,7).
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Proof. For any f € Cy(X), we have

/F P ) A )i ()

—exp ([ 1= )] da(w))

<[ TIr@ e () dn)

(X) rey

— e ([ 1-pito) da<x>)
« /F(X) exp (<f +lnp%,’y>> i ()
—o / 1 - p3(2)] da<x>)

-1

(.
e ([ [~ 1] pyoio(a))
(.

Jdwa)a))

X exp

exp

= /F(X) exp ((f,7)) drao(7),

which completes the proof as the family of functions {(f,-) : f €
Co(X)} is a uniqueness class. O

2.5. Differential geometry of configuration spaces. Usually, dif-
ferentiation is defined in linear spaces. For nonlinear metric spaces,
e.g. Riemannian manifolds, the notion of the derivative is introduced
by means of certain auxiliary objects. We are going to follow this way
in the case of configuration spaces.

To get started let us consider first the linear case where the space is
X =TR4. Take v : X — X, such that ||v]| = 1. We call is a vector field.
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For an appropriate f : X — R, the derivative at = in direction v(z) is

d
(Vof) (2) = = [f(z + tv(@))],o -
If this derivative is linear in v, it can be written in the form

(2.51) (Vof) (x) = (Vf(z),v(x))r,x

where the scalar product (-, )7, x is taken in the space tangent to X at
point z. In the linear case, the latter is just the copy of the space X
itself, that is, T, X ~ X =R for all x € X. Then

(2.52) TX = | T.X

rzeX
is said to be the tangent bundle. Note that the gradient V f(z), if
exists, is in T, X. Suppose now that the vector field v is itself infinitely
differentiable in X. The set of all such vector fields will be denoted by
Vec(X); it is called the C*-section of the tangent bundle. Since both
vectors in (2.51) are in the same space, we can write

d
2O d 1 d

253 Vv - ! . 5 R = = goee ey .

25) (V)@= @ hw, B =)

We let Veco(X) C Vec(X) consist of v with compact support, i.e.

v(z) =0 for z € X \ K for some compact K. For v € Vecy(X), let us

consider the Cauchy problem

{%:v(ut), u:R — R4

(2.54) a

Uy = T, z is fixed in RY.
The solution of (2.54) is called a flow. It defines the map
RY S 2+ uy := ®Y ().

It is clear that ®} o ®? = @}, and ®fj(r) = z. Hence, {®} : t € R}
is a one-parameter group. Since v € Vecy(X), each @} is in Diffy(X).
Thus, we can define

d

(2.55) (Vof) (@) = 2 [f (®7(2))]1 -

which is called the Lie derivative of f along v.
Having done this job on X we can transport the notions just de-
veloped to the space of configurations, as it was done in the previous

subsection. This procedure is called lifting. For v € Vecy(X), by means
of ®} € Diff((X) we define

(2.56) O} () ={®{(z) :x €}, el (X).
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As in (2.48), we have that ®}(v) is in ['(X) and hence the latter @}
maps ['(X) into itself.

Definition 2.11. For a function F' : I'(X) — R, the I'-derivative at
v € I'(X) along v € Vecy(X) is the Lie derivative

d v
(2.57) (Vo F) (1) = 2 [F (@7 (7)o

Note that in (2.57) the vector field v is ”constant”, i.e. is independent
of v. An important example of such a derivative is provided by the
choice

F(y)={(f7), felF(X).

In this case, we have

(258)  (VoF) () = d[(f (Mo = 7 [Zf CHE ]

= ) (Vuf) (@) = (Vuf, ).

rey

Given N € N, by D we denote the set of all infinitely differentiable
functions ¢ : RY — R with compact support, i.e., D = C(RY).
Smooth cylinder functions on I'(X) are those F' : I'(X) — R which
have the representation

(2.59) F(v) = g9({¢1,7), -5 {on, 1),
gE€D, ¢1,...,08 € C¥(X).

The set of such F' will be denoted by FC°(D,I'(X)). A generalization
of (2.58) is given in the following

Proposition 2.12. For every F' € FC§*(D,I'(X)), we have that

(2.60) (VIR () =Y g—j (Vub1,7)s - (Totrs )

Proof. First we observe that, for any ¢ € C§°(X),
(2.61) (6, 2/(71) =D o (2)(x)) = ¢o®}(z).
ey rEY

Hence,

F ((I);}(V» = g<<¢1 © (I);)77>7 R <¢N o q)g’,w)’
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which yields together with (2.58) that

N
d v dg
o F@]ico =2 5 {Vedr, )5 (Voiw, 7)),
j=1 "
and thus completes the proof. 0

Let us now address the question what could be the tangent space to
I'(X) at a given . In other words, in which linear space T,I'(X) we
can put the gradient VI'F, c.f (2.51)?

Definition 2.13. The tangent space T,I'(X) is defined as the Hilbert
space of vector fields V, : X — T'X with the scalar product

(262) (V. Wrre = /X (V, (), W, ()2, 7 ()

— Z(Vv(x), W (2))1,x.

ey

One observes that in the above definition T, X is a copy of X = R?
for every z. Thus, we have that

(2.63) T.I(X)=L*(X - TX,"),

and the corresponding tangent bundle is

(2.64) T(X)= |J T,r(X).
yEN(X)

Each v € Vecg(X) defines the ‘constant’ vector field V. on I'(X) by
the relation

(2.65) Vi Ve = [ (@)@ (o)

Definition 2.14. For F': I'(X) — R, the I'-gradient is defined as the
map

I(X)>y+— (V'F)(y) e ,I(X) = L*(X - TX,7)
such that for v € Vec 4+ 0(X),
(2.66) (VLF) (v) = ((V'F) (7), v)ryrx)-

lwhich is independent of .
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2.5.1. Integration by parts and divergence. First we consider some mo-
tivating example. Take any ¢,1 € C§°(X). For such ¢, we have

d
(2.67) (V.0)(x) = 300 () 0% ).

=1

The integration-by-parts formula (with respect to Lebesgue’s measure
m) is

268 [ (Voew@in@ = - [ 6@ @n()

= | o(x)y(z)divu(z)dm(z),
R4
which is known as Stoke’s formula. For short, we call it (IbP), . Here

. ov
(2.69) divo(z) = 2 oy (x)

is the divergence of the vector field v at point x. At the same time,
(2.68) can be considered as the definition of the adjoint gradient in
L*(R% m). That is, if we set

1) [ (Vo@i@dn() = [ 6@ @dn),

then

(2.71) VvV, ==V, —divu(+),

where the latter is the multiplication operator. Clearly, for ¢ = pm
with constant density p, the (IbP)_ has the form (2.68). What can be

said with this regard if p is nonconstant? Suppose that p(x) > 0 for
all x € R? and that p has continuous gradient. Then we can define

V()
2.72 6%(x) =
(272) (@) =25
By analogy, (37 is called the logarithmic derivative of o. For v €
Veco(X), we define

(2.73) Bo(x) = (67 (x),v(x))r,x + dive(x).

Theorem 2.15. Let o(dx) = p(x)m(dx) be such that p is everywhere
positive and has continuous gradient. Then the integration-by-parts
formula (IbP)_ has the following form: for any ¢,¢ € C5°(X),

(2.74) /vagzﬁ~¢da——/X¢'vada—/quw/wﬁgda.

eERI~T,X.
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Proof. In view of (2.67), by the usual integration-by-parts formula we
have

/ V.6 do —Z / P [t (wyist)ot@)] dm()

—— [ ota ( agﬁﬂ) w(a)p(a)dm(a)

— RHS(2.74).

Definition 2.16. Given v € Vecy(X), the logarithmic derivative of the
Poisson measure 7, along this v is defined to be the map

@75)  T(X)37— BF(y)
Br(y) = /X (6° (@), (@) z, x + dive(z)] dy(z)
= S [0 (@), v(@)zax + dive(a)

xey

Theorem 2.17 ((IbP)_ ). For every F\G € FC°(D,T'(X)) and for
all v € Vecy(X), it follows that

(2.76) / VIF.-Gdr, = — / F.-ViGdn,
r(X) r(x)

—/ F-G-B™dr,,
r(x)

thet is, in L*(T'(X), 7,), the adjoint gradient takes the form, c.f. (2.71)

(2.77) (V)" = V! - B ().
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Proof. In view of (2.57) and (2.56), we have

(2.78) ‘AMF@KMwamw
= /F - F(7)G (2%,(7)) dm@v):0(7)

_ /F L Foa (@°,(+)) R (B, 7) dra(7),

see (2.48) and (2.50). Now we take the t-derivative of both sides of
(2.78) at t = 0. Then the left-hand side turns into the left-hand side
of (2.76). Furthermore,

d

(279) 7 (G (@LM)] iy =~V G0,

which being plugged into (2.78) gives the first term on the right-hand
side of (2.76). The second term can be obtained analogously by means
of (2.48) - (2.50). 0

2.6. Representations of the Lie algebra Vecy(X). .
There exists a one-to-one correspondence between Vecy(X) and Diff(X)
established by the Cauchy problem

{ @i (z) = v (®)(2)),
OY(x) = x.

Suppose that we have a real Hilbert space H, and let $4(H) be the
group of all unitary operators V : H — H. For a group G, let the map
G 3 g—V, € U(H) be such that, for all g1, g, € G,

(2-80) g1 g2 — Vg1 ’ ng-

Then the image of G in U(H) is called the unitary representation of G.
Let H = L*(I'(X), 7,). For ® € Diffy(X) and F € L*(I'(X), 7,), we
set

dn,(2(7))

(2.81) (VIQ)F) (1) = F (0| =35

One can verify that

(2.82) V() - V(®)F = V() - &) F.
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On the other hand,
v Ev@eh = [ P Tl

() dmo ()

_ / o, F@ONGE)dr(2()

= /F » F(7)G(y)dmo ()

= <F’ G>H>

that is, each V(®), ¢ € Diffy(X), is a unitary operator in H. In view of
(2.82), the image of Diffy(X) in 4(H) is a unitary representation of the

former group. Following this way, we obtain the unitary representation
of Vecy(X) in U(H) defined by the map

(2.83) Vecy(X) 2 v @) — V(D)) € U(H).
By the Stone theorem, each V(®}) has the form
(2.84) V(®}) = exp (itJ,),

where J, is a self-adjoint operator in H. It turn out that

1
_BZFU()? 1= \/__17

1
2. , = ~Vi
(2.85) J, z’v”+2@'

cf. (2.77).

2.7. Brownian motion on configuration spaces. Here we present
an analytic approach to the Markov dynamics.

Let X be a topological space (e.g. X =R?). BY C5°(X) we denote
the space of all infinitely differentiable functions f : X — R with
compact support. Let L be a linear operator f — Lf with domain
D(L) C C3°(X). For example,

d 82f .
(2.86) (L)) =) 55(@) € C(X).

p Ox;
Consider the Cauchy problem
{ it (@) = (Lug)(2),

up(z) = (),

where t > 0 and ¢ € Cp(X) - the (Banach) space of all bounded
continuous functions f : X — R. Under certain conditions imposed on

(2.87)
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L the solution of (2.87) can be presented in the form
(2.88) uy = Ty,

such that Ty = I, T,y = Ti1s, I being the identity operator Iu = u
for all u. By the latter conditions, {7}}:>o is a semigroup of linear
operators on the space Cy,(X).

Definition 2.18. We say that {7} }:>¢ is a Markov semigroup on Cy(X)
if the following conditions are satisfied:

(1) for every ¢ € Cp(X) such that f > 0, and all ¢ > 0, it follows
that u; = Typ > 0 (positivity preservation);

(2) for all t > 0, it follows that 71 = 1, where 1 is the constant
function taking value 1 (conservativity).

Example (heat equation): L = A
2 (2) = (Au)(x) = Yh, 2% (x),
U’O(I) = ‘P@)a

For t > 0, its solution has the form, ¢ > 0,

(2.90) w(2) = (To) (x) = / o(y) Py(ady).

R4

(2.89)

Py(zdy) = <2\/E) - exp (—%) dy.

One can easily verify that Pi(z, R?) =1 for all z, and
[ue(2)] < sup | ()| Pi(w, RY) = sup |p()],
zeR? zER?

that is the map ¢ +— u; has the property

(2.91) luelleyx) = I Teelloyx) < llelleyx,

i.e., is a contraction. Furthermore, for ¢ > 0, by (2.90) we see that
ug > 0 and T;1 = 1. That is {T;}4>¢ defined by (2.90) is a positivity
preserving conservative semigroup of contractions. Such semigroups
are called stochastic.

Let {T}}+>0 be as above and (€2, X(£2), P) be the probability space.
For a given py € M'(X) and N € N, we define random variables
£,...,6n. & 1 Q — X = R such that, for A;,..., Ay € B(X) and
0<t1<"'<tN,

(2.92) P (&, € Ay,..., &, € AN)

= / (E1 1A1E2*t1 1a,--- Ttn*tN—11AN) (@dHO(fC)
X
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By Kolmogorov’s consistency theorem, the above probabilities deter-
mine a stochastic process on (€2, %(£2), P), which is the Markov process
associated with the generator L = A. It is the Brownian motion on
X = R% In particular, (2.92) determine the “one-time” distributions
pe € MY(X), given by

(293)  ju(A) = /X (TiLa) (@)dpuo(x) = (T o) (A).

This yields the adjoint semigroup {7} };>0, acting in M'(X). Tt has
the following interpretation: u; is the state of the underlying system
at time ¢; the map po — pe = T 1o is the adjoint evolution os states.

Suppose now that an operator L is given. Then we have the following
problems.

(1) Does L determines a stochastic semigroup {7} }¢>07

(2) If yes, how to get the adjoint semigroup {7} }i>07

Let us now give a geometric interpretation of the Brownian motion.
For ¢,¢ € C§°(X), let us consider the following bilinear form

(2.94) E(6,0) = / (Vé, Vi)dm(x).
X
It determines the quadratic form
(295)  E(6.0) = / V6| Zedm(a) / V6|2, xdm(z).

which is called the energy form or Dirichlet form. Applying in (2.94)
the usual integration-by-parts formula, we get

(2.96) E(p,h) = /X (Vo,Vip)dm(x)

- Z/ (8:}09 (@) &pJ( )) dm(z)

= [ 6la) (80) (wdm(z).
X
Then we have the following sequence of implications

Geometry =- Dirichlet form = Laplacian = Brownian motion
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Now let us consider the corresponding objects on the configuration
spaces. Here we have

rx), 7TI7X), V', 7.

We also have the (IbP)_ , see Theorem 2.17. The energy form in this
case 1s

(2.97) &ARF%imeﬂﬂw%mmmww

3. COMBINATORIAL HARMONIC ANALYSIS ON CONFIGURATION
SPACES

3.1. Space of finite configurations. Now we again consider the con-
figuration space I'(X'). By O(X) we denote the totality of open subsets
of X, whereas O.(X) with stand for the totality of open subsets having
compact closures. Recall also that B(X) and B.(X) denote the families
of Borel sets and Borel sets with compact closures, respectively. The
space of n-particle configurations is

(3.1) r™Xx)={nel(X):|n|=n}, neN
Let X™ be the off-diagonal part of the Cartesian product
X=X X xXX3(z,...,2,).

That is s
X ={(z1,...,2,) € X" 12 # 1y fori # j}.

We say that two elements of X7 are equivalent if they coincide up to

a permutation of their numbers, that is, (z,...,2)) ~ (21,...,z,) if
(@},...,2,) = (To@1)s - - - To(m)) for some permutation o € ¥,. Then
the factor set X"/¥,, can be identified with T'™ (X)

(3.2) Xn/8, ~ T™(X)

by the relation
F(”)(X) Sy ={z1,..., T} 2 {(To), - Tom)) 10 E XL} E J/(V"/Zn,

which naturally induces a metric on I'™ (X)) by means of the metric of
X. Thereafter, we can present I'(X) as the disjoint union of I'™(X),
n ez, ie.,

(33) ro(x) = [T ().

which is called the space of finite configurations. This spaces is given
the topology which cames from the above representation, i.e. A C
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['y(X) is open if its intersection with each I'™(X) is open in this space.
Then K C I'o(X) is compact if and only if there exists N € N such
that: (a) K NT™(X) = for all n > N; (b) K NT™(X) is compact
in T™(X) for all n < N. Naturally, the mentioned above topology
of I'y(X) determines also the corresponding Borel o-algebra which we
denote by B(I'o(X)).

Definition 3.1. A subset B € B(I'o(X)) is called bounded if there
exists N € N and A € B.(X) such that

N
Bc J[T™(n)
n=0

Recall the the space of all configurations I'(X) is given the vague
topology defined by the pairing

D(X)3y= (f.7)=> fx), feCoX).

In the vague topology, I'(X) is a Polish space.
3.2. Functions on configuration spaces.

3.2.1. Functions onT'o(X). By By(I'o(X)) we define the set of all bounded
sets B € B(I'g(X)), see Definition 3.1. Note that By(I'o(X)) is a ring: it
contains () and is closed with respect to unions and intersections. Sup-
pose that we have a map o : By(I'o(X)) — R, which has the following
properties.

(1) o(B) < o for all B € B,(Ty(X)).
(2) For any sequence { By }ren such that B; N By =0, j # k and

fj By, € By(T'n(X)),

k=1
it follows that

(U Bk:) = Z (Bk)-
k=1

Then such a map g is called a pre-measure on By(I'g(X)). In this case,
there exists a unique extension of this pre-measure to a measure ¢ on
the o-algebra B(I(X)).

In the sequel, by L%(To(X), B(T'o(X))) we denote the set of all mea-
surable functions F' : T'g(X) — R. For short, we also use the nota-
tion L%(Ty). By B(Ty) (respectively, LY (Ty)) we denote the set of all
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bounded (respectively, with compact support) functions F € L°(Ty).
Note that F' € L) (T) if and only if there exists A € B.(X) such that
F is identically zero on I'g(X) \ I'(A). Next, we introduce the set of
functions F' : T'o(X) — R which have bounded support. The latter
consist of those such functions for each of which there exist A € B.(X)
and N € N such that F' is identically zero on

L0 T )

The set of the latter functions is denoted by LY (T'p). Finally, we in-
troduce

(3.4) Bis(To) = B(T'o) N Lis(Ty),  Bups(To) = B(Tg) N Lis(To).

Remark 3.2. In view of the representation (3.3), we have that every
function G : I'g(X) — R has the following structure: its restriction to
any I'™(X), which we denote by G, can be written in the form

(3.5) Gz, ..} = GV (xy, ... x),

where G™ . X" — R is a symmetric function. Thus, each G :
[o(X) — R can be viewed as a sequence of symmetric functions

~

(GO GO G . G ).

3.2.2. Functions on I'(X). First we define the so called cylinder sets.
For A € B.(X), we consider

(3.6) {y € T(X): 3N C A such that v, € A € B(A')}.

The o-algebra By (I') generated by such cylinder sets with support in
B(A) is clearly isomorphic to the Borel o-algebra B(A). Then we set

(3.7) Bei(D) = | Ba(D).
A€EB(X)

This is the algebra (not o-algebra) of all cylinder subsets of I'(X).

Definition 3.3. The set of functions F' : T'(X) — R, denoted by
LO(T, Bey), consists of all those F : T'(X) — R for each of which there
exists A € B.(X) and a function Fj : I'(A) — R, such that

F(ya = Fa(7a), and Fy € L°%(T(A), B(T(A))).

We consider the following functions F': I'(X) — R:

(1) continuous functions C(I'), and continuous cylinder
functions FC(I");
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(2) measurable cylinder functions FL°(T', B(T));

(3) polynomially bounded measurable cylinder functions
}"Lgb(f‘, B(I)).

The latter set consist of those F': I'(X) — R for each of which there
exists A € B.(X) and a polynomial P in |y,| such that, for all v €
(X)),

(3.8) [E()| < P(lal)-

3.3. Combinatorial Fourier transform. The combinatorial Fourier
is also called the K-transform.

3.3.1. Definition and main statement.

Definition 3.4. For G € L) (T), we define
(3.9) (KG)y) =) _G(§) ~eT(X),

€Y
where the summation is performed over all finite sub-configurations
& €.

In view of their applications in the theory of complex systems, the
functions F' : T'(X) — R are called observables, whereas the functions
G : To(X) — R — quasi-observables.

Why does the K transform (3.9) is well-defined? Since G € L (Ty),
there exists A € B.(X) such that G is identically zero on I'g(X) \ ['(A).
Then the sum in (3.9) is finite.

Theorem 3.5. The K-transform (3.9) has the following properties.

(i)  Let G € LY(Ty). Then its K-transform KG is in FL°(T).
Since G is identically zero on I'o(X) \ I'(A) for some
A € B.(X), for this A, KG € L°(T, By(T")).

(i) K maps Bys(To) into FLY (T).
(iii) K maps LY(Ty) into FLY(T) and is invertible. Furthermore,

(3.10) (K7'F) () =Y (—1)™F(), neTy(X).
£Cn

(iv) K is linear and positivity preserving.
(v)  For every G € Cs(I'y), KG is in FC(T).
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Proof. (i) Since G is identically zero on I'o(X) \ I'(A), we have that
(KG)(7) = Y G(€) = (KG)(m),

§CA

hence, KG is in FL(T).
(ii) Since G is identically zero on

N
To(X)\ [T T (),
n=0
for some N € N, we have that

(EG) )| = [(KG)(m)l < Y 1G(©)]

ECA

N
< Sll}plGl > <‘ZA) =(1+ |7A|)NS;lplGl,
0 k=0 0

hence KG € FLJ, ().
(iii) First we observe that K~ in (3.10) is well-defined. Then

(KH(EG) () = > (1) (Z G(C))

&Cn ¢ce
= Y GO ) (1) =c).
¢Cn £C(m\¢)

At the same time, for F' € FLYT), we have that F(y) = F(ys) for
some A, and hence,

K(K'F)=F
(iv) Clearly, KG > 0 whenever G > 0. (v) is obvious. O

3.3.2. Exzamples.

(1) Let
Clrn) = { f(x) if n :.{x}, e X;
0 otherwise.
Then
(KG)(7) =Y G =>_ f(z) = (f,9)-

ney Trey

Hence, K : Functions(I'g) — Functions(I'), i.e. it is lifting.
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(2) Let
Vie,y) it n={z,y}, x,yeX;
G(n) = .
0 otherwise.
Here V € Cy(X x X). Then
> Vizy) =E"(y),
{zy}Cy

which is called energy functional corresponding to V.

From these examples we see that K maps quasi-observables into ob-
servables.
Let us define the following map

K: Bb(ro) xI' — R+,
which acts according to the rule: for A € By(I'g) and v € T,
(3.11) K(A, ) = (K14) (7) = Y _14()
fey
Clearly, K is additive in the sense that
(312) K(Al U AQ,’V) = K(Al,’}/) + K(AQ,'Y), if Al N A2 = @

Furthermore, for every A € B,(I'y), K(A, -) is measurable and, for every
v €T, K(-,7) is a pre-measure on the ring 5,(Iy). If

A= HAk, all A, € Bb(ro) and A€ Bb(ro),
k=1
then

(3.13) => K(4,7)
k=1

Theorem 3.6. The above introduced K can be extended to a kernel
K:B([g) xT' — Ry. For any G € L).(Ty), it follows that

(3.14) /FG K(dn,7) =Y G(n) = (KG)().

ney

Proof. Since K : B(I'g) x I' — R, is a pre-measure, it can uniquely be
extended to a measure K(dn,~) on B(I'y). Take G = 14, A € B,(Ty).
Then

/r 14(n)K(dn,~) = Z 1a(n) = (K14)(7).

ney
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Now for a given N € N and real a4, ... ay, we take a step function
N

(3.15) G(n) =Y arla(n), A, ... Ay € By(I0),
k=1

for which we obtain by repeating the above calculations

(3.16) / LK) = 3 onK(Ak, ) = (KG) ().
]

Definition 3.7. For G1,Gy € L°(Ty), we define the combinatorial
convolution

(3.17) (GrxGa)m) = > Gi(&U&)G(& U &),
(€1,62.€3)€P3(n)

where P3(n) is the family of all partitions of n € [y into the sum of
&1, &a, &3, such that & N ¢, # 0.

Clearly, GixGo € L°(T'y). Another representation of this convolution
is

(3.18) (GixGo)) = > Gi(§G(Q).

£Cn, CCn: £UC=n
Proposition 3.8. For any Gy, Gy € L (Ty), it follows that
(319) K(Gl*GQ) :KGlKG2
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