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Heat kernels measures and infinite dimensional analysis

Bruce K. Driver

ABSTRACT. These notes are an attempt at an introduction to heat kernel
analysis on infinite dimensional spaces.
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1. Introduction

In these lecture notes we will generally be concerned with integral — differential
analysis on infinite dimensional spaces equipped with measures related to heat
kernels. As of yet, there is still no general theory within which to work. There
have been attempts at a general structure, for example abstract Wiener—Riemann
manifolds, but it has been hard to put interesting natural examples into this frame
work. So these lectures will be a case study when the infinite dimensional manifold
is either the paths or loops into a finite dimensional manifold and more specifically
a Lie group.

In section 2, we will introduce the notion of the heat kernel measures on finite
dimensional Riemannian manifolds. This notion will simply turn out to be the
usual heat kernel function times the Riemannian volume form.

Section 3 is devoted to a description of the smoothness properties of positive
measures on R? without reference to Lebesgue measure. Although not technically
needed for the rest of these notes, this section motivates some of our later consid-
erations in the infinite dimensional setting.
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Sections 4 — 6 are devoted to defining and proving existence of heat kernel
measures associated to an infinite dimensional Hilbert space. The most important
of these sections being Section 6 where classical Wiener measure on the space

W (RY) = {w e C([0,1],R?) : w(0) =0}
is cousidered as a heat kernel measure. Although the results in these sections are
very classical (see for example Kuo [45] or Bogachev [5]), we still give the proofs
in full detail. Our proofs will emphasize the interpretation of Wiener measure as
an infinite diinensional heat kernel measure.

Section 7 describes analogous results to those in Section 6 in the case R? is
replaced by a compact Lie group K. Results for the more complicated space of
loops, L(K). on K are also described. The results of Section 7 rely on an analysis
of Wiener measure on the path space of L(K). (Note this is a path space on a path
space, i.e. maps from [0, 1]x [0, T to K.) Section 8 briefly outlines the results needed
for Section 7 in the simpler setting where £ (K) is replaced by a finite dimensional
Riemannian manifold M.

Appendix 9 gives some motivations for these notes. Some readers may want to
start here.

Acknowledgments: The author thanks the 'Institut Henri Poincaré for the
opportunity to present the lectures which gave rise to these notes. The author
is also greatly indebted to P. Auscher, G. Besson, T. Coulhon and A. Grigoryan
who made possible the trimester programme on “Heat kernels, random walks and
analysis to manifolds and graphs® held at THP in Paris.

2. Finite Dimensional Heat Kernel Measures

NOTATION 2.1. Suppose (M9, g) is a smooth d — dimensional manifold with
Riemannian metric g. Let C¥(M) denote the collection of k — times continuously
differentiable functions f : M — R. As usual C*(A) will denote those f € C¥(M)
with compact support. Similarly, let BC*(M) denote those f € C*(M) such
that f, Vf, ..., V*f are all bounded, where V denotes the Levi-Civita covariant
derivative of g. As usual A will be used to denote the Riemannian Laplacian
associated to g. In local coordinates,

1 9 . of
o (V55

where g = Z;{jzl gijdr’ ® dx?, (g"7) is the matrix inverse of (gi;) and /g =
NOTATION 2.2. If p is a probability measure on a measure space (2, F) and
fe L (u)=LYQ,F, p), we will often write u(f) for the integral, [, fdu.

DEFINITION 2.3. Let (M, g) be a Riemannian manifold o € M be a fixed base
point. A sequence {1;},., of positive measures is called a heat kernel sequence
based at o € M if:

1. ry(M) <1 forallt>0.

2. For all f € BC?*(M) the function t — v(f) := f‘\[ fdv, is continuously

differentiable,

d 1 .
(2.1) al/t(f) = §Vt(Af) and lf,lﬁ)l ve(f) = flo).

d
Af=u(Vif)= )

1,7=1
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REMARK 2.4. If v; exists as in Definition 2.3, then necessarily v, (M) = 1 for
all ¢. This follows simply from the definition with f = 1.

PROPOSITION 2.5. Suppose M = R with the standard flat metric, so that
2
A= Z?zl 5%7. For each point o € R?, there is exactly one sequence of positive

measures {vt},. o with v;(RY) < 1 such that Eq. (2.1) holds for all f € C (R?).
Moreover this sequence is given by

(2.2) vi(dz) = pi(o, z)dm(zx)
where p(z,y) := (27rt)_d/2 e~ 3el7=UI* is the heat kernel and m is Lebesque measure

on RY,
Proof. Uniqueness. By assumption v, satisfies
t
1

(2.3) yt(f):f(0)+/ ~2—I/T(Af)dT for all f € C° (RY).

0
Now suppose f € CZ(R?) and ¥ € C°(R?) such that [p,v¥(z)dz = 1. Letting
Ynlz) = ndyp(nz), we have ¥, x f € C°(R?) and

Yp*xf— fand ¥, x Af - Af

boundedly as n — oo. Therefore passing to the limit, n — oo, in the equation,

i+ 1) = £0)+ [ Guelion+ Afir

shows Eq. (2.3) holds for all f € C? (R?).

Now suppose f € C? (]Rd) such that f,Vf and Af are bounded and let ¢ €
C(B(0,1),[0,1]) such that ¢ = 1 in a neighborhood of 0 and set ¢, (z) := ¢(z/n).
Then fn = ¢nf is in C2(R?) and hence for large n,

w(@af) = £0)+ [ 5o (80uf + 2900V f + 0n0)dr
= £(0)+ [ G5 (80), F+ = (Vo) Vf + 6,8 )dr,

Using the dominated convergence theorem to pass to the limit in this equation

allows us to conclude Eq. (2.3) holds for all f € C? (Rd) such that f,Vf and Af

are bounded, i.e. {14},. is automatically heat kernel sequence based at o € R%.
For f € C®*(R%) and T > 0 and t € [0,T), the function

Fia) = eT03/2 (&) = Pr_o (@) = [ prosto.) )y
satisfies

||+ [VE| + |AF| < M := sup 1F @+ V(@) +]Af ()]

Claim: The function v4(F;) is C! for s,t € (0,T) and

9] 1
al/t(Fs) = "é‘l/t(AFS).
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Indeed, we have

v (Fo) = v (Fo)| < [i(Fs = Fp)| + [vi(Fo) — vr (Fy)|

1 t
= |I/t(Fs_F(7)|+‘§/ VT(AFa)d'I'

1
(2.4) < | (Fs — Fy)| + 5 IAfll t—7|— 0as (o,7) = (s,¢)
which shows v, (F5) is continuous. Since
F,—F, 1 s 1 1 s
- = — / AF.dr = \——/ Pr_.Afdr,
s—0o 2s—o0o) J, 2s—0o J,
E;:—fl is bounded for s near o and
Fs—F, 1 1
——= > ——Pr ,Af=—--AfF,ass— 0.
s—0 2 2

Thus, by the dominated convergence theoren,

v (Fs) — v (Fy) _ F,—F,
s—o0o ¢

1
) — —=u1 (AF,) as s — 0.
s—0 2
This shows that %I/t(Fs) exists and %ut(Fs) = — 114 (AFy). Since AF, = Pr_ Af
and Af € C*(Al), it follows from Eq. (2.4) with f replaced by Af that

d 1 a
(Sf) - %Vt(FS) = —§I/t(AFs) = —El/t(Fs)

is continuous proving the claim.
By the chain rule,
a 1 1
8—t‘l/t(Ft) = El/t(AFt) - §I/t(AFt) =0
and therefore,
(2.5) vr_e(Pef) = ve(Pr_.f) for all e > 0.

Letting v(8) :=sup {|f(y) — f(z)] : [y — | <6}, we have

P10 = 1@ =| [ plea) (F) - S ay

< / pelz.y) |F(w) - f(z)] dy
ly—x| <48
Ty f - f h d
el - sy

(2.6) < (6 + 21/l / pelsy)dy = 0(8) + 2|11l O(e),

ly—z|>8
from which it follows lime o [|[Pef — fll. < ¥(6) — 0 as é | 0. In particular this
implies
|VT—E(PEf) - VT—E(f)‘ < ||P5f - fo —0ase J. 0

and hence

(27) lir})“/T—e(PEf) :leiH)lVT—e(f) :VT(f)'

€l
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1 (T
Ve —/ AP, fdt
2 T—¢
1 /7
v, —/ P.Afdt
2 T—¢
so that

@8 lmwdProf) = limudPrf) = Prfo) = [ prioy) ),

Moreover,

|V6(PTf) - Ve(PT—ef)‘ =

1
< 56HAfH:>o —0ase 0.

The second equality in Eq. (2.8) requires a bit of explanation. By assumption
lime o ve(g) = g(o) for all g € C®(R?). Let § > 0 and Bs be the ball of radius
§ centered at o € R% Choosing g € C(B;,[0,1]) such that g(o) = 1 implies
lim, g ve(R?\ Bs) = 0. From this it follows that lim.jov.(g) = ¢(0) for all g €
BC (RY) .

Combining Eqs. (2.5) - (2.8) shows vp(f) = [papr(0,y)f(y)dy for all f €
C(R%). Since C2¢(R?) is dense in L (vp+pr (0, y)dy) and the latter space contains
all bounded measurable functions, it follows that

dvr(y) = pr(o,y)dy,

i.e. Eq. (2.2) must hold.

Existence. This completes the proof, since it is now a simple matter to verify
that v, defined as in Eq. (2.2) is a heat kernel sequence based at o € R, This fact
will also follow from Theorem 2.6 below. m

Recall (see for example Strichartz [56], Dodziuk [16] and Davies [14]) that
if (M,g) is a complete Riemannian manifold, then A = A, acting on C°(M) is
essentially self-adjoint, i.e. the closure A of A is an unbounded self-adjoint operator
on L%(M,dV). (Here dV = \/§dl'l ...dz™ is being used to denote the Riemann
volume measure on M.) Moreover the semi-group P; := e!®/2 has a smooth integral
kernel, p;(x,y), such that

pi(z,y) > 0 for all z,y € M

/ pelz,y)dV{(y) <1 for all x € M and
M

Pif(x) o= (321 (@) = / Pz, y) f(y)dV (y) for all f € LA(M).

M

THEOREM 2.6. Let (M, g) be a complete Riemannian manifold with Ricci ten-
sor bounded from below (i.e. Ric > —Cgq for some C > 0) and o € M be a fized
point. Then there exists a unique heat kernel sequence {v,},., based at o € M. The
measure vy 1S given by

(2.9) ve(dx) = pe(o, )dV (z)
and satisfy

(2.10) v(f) = /M fduyy, =: (etA/Qf) (0) for all f € C(M).
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Proof. Uniqueness. Suppose v; exists as described above. For f € C?(M)
and T > 0 let F, := e{T=05/2f Then §,F, = %G(T_t)A/zAf is a bounded function
depending continuously on ¢ € [0, 7] and = € M. Essentially the same argument as
used in the proof of Proposition 2.5, shows if {1}, exists it must be given by Eq.
(2.9). In doing this one should replace R? by M and |y — x| by d(z,y) everywhere
in the argument. The only other point is to note that the standard Gaussian heat
kernel bounds along with volume growth estimates may be used in Eq. (2.6) to
again conclude

|Pef(z) = f(@)] < w(8) + 2]l Ole)-

Existence. According to Dodziuk [16]}, the kernel p;(z,y) may be written as
the increasing limit of heat kernels pn" (z,y) with Dirichlet boundary conditions for
relatively compact open subsets §2;, C M with smooth boundary such that €, T M.

Now for f € C?(M) we then have, letting @ = € and ¢ = p®

& [ aeniwiy =3 [ satnimi

= =5 [ Vuwlew)-Vrwdn+ 5 [ n)- Tyl )iy

o0

3 [ ae)- Afwdy+5 [ nt)- Yyt )

where o is the surface measure and n is the outward pointing unit normal on 02
(the boundary of 2). Integrating the previous equation on ¢ gives

/ P ) )y = f / dr /Q (o) AfG)y
/ ar [ty () ) f0)do)

and letting &k — oo in this equation implies

1 [* ,
[ sy =@+ [ ar [ potew)- Afway+ im R

where

/ dr /3 ) V() f@)doy).

We will now finish the proof by showing limy_., Ri(f) = 0.
Since p?"(m y) > 0 and vanishes for y € 9Q, n(y) - Vyp?“(z,y) < 0 and hence

IR <~ 1fll / dr / Y, p2 (2,y)do(y)

Wy [ o / AP (. y)dy
e [ [ Sy = i1 1= [ e,

'Dodziuk also proves, under the condition that (M. g) is complete and the Ricci curvature
is bounded from below, that bounded solutions to the heat equation are uniquely determined by
their initial values at t = 0.

/\

L

I



HEAT KERNELS MEASURES AND INFINITE DIMENSIONAL ANALYSIS 107

Letting & — oo in this expression then shows

B (R < 1 |1 [ o]

Thus limg o |Re{f)] = 0, since the lower bound on the Ricci curvature is sufficient
to show [, ps(x,y)dy = 1, see for example Theorem 5.2.6 in Davies {14]. =

3. Describing Smooth Measures on R¢ Without Reference to Lebesgue
Measure

One of the main goals in these lectures is to give some examples of heat kernel
sequences for infinite dimensional manifolds. Once we produce such a heat kernel
sequence we will want to show the resulting measures {v;},., are “smooth.” How-
ever, in the infinite dimensional examples below there is no reasonable notion of
Lebesgue measure or the Riemann volume measure. Hence it will not be possible
to measure the smoothness of 14 in terms of the smoothness of its density with re-
spect to the Riemann volume measure. In this section, we will explain an intrinsic
criteria for a finite measure on R¢ to be smooth. This criteria will later be used as
a definition in the infinite dimensional settings below.

NOTATION 3.1. For a measure g on R%, let L (1) 1= Ni<peooLP (1)

DEFINITION 3.2. A Radon measure p on R? is said to be smooth if for all
multi-indices @ = (a1,...,aq) € N¢ (N={1,2...} and Ny = NU{0}) there exists
functions g, € C°(R%) N L~ (y) such that,

(3.1) D)7 fau= [ ondu tor it £ € 22,

where D¢ := H?=1 (5%)0“ ‘

THEOREM 3.3. A measure p on R? is smooth iff there exists p € C*(R%, (0, 00))
such that du = pdm where m is Lebesque measure on R<.

Proof. Let us begin by showing there are coefficients co(3) € N (in fact
co (B) = Basp ) for 0 < 3 < « such that for f € C®(R?) and h € C®(R%),

(3.2) /R LD f b= Y cal8) [ 100 g

B<La

The proof of Eq. (3.2) will be by induction on || = e + - - - + 4. Equation (3.1)
with « = e; and f being replaced by fh implies

[ ~0ur -~ | @b+ gy d

which proves Eq. (3.2) for ja| = L.
Equation (3.1) with f being replaced by —8; f along with the previous identity

shows
[ foaredi= [ (=D fdu=— [ (D)0,
Rd Rd Rd
=/ —Bif-gaduz/ [ 10i9a + 9194) dp.
RY R4

This equation being true for all f € C2° (R%) implies 9;ga + 9190 = Gate;, it — a-€
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Now suppose Eq. (3.2) holds for all |a| < n with n > 1. Then

_ a+te; - hdu = - oY 0 . _ . g _,i 3 G
LD b= [ D) o) b= X o) [ (<000 g s

B<a

= () /“]f (0: [D°h - ga—s] + DR - giga—3) du

= Z Ca (3) / f (D""('h Qa3+ D?h - [DiGa-s + gign_.g]) du

3<a JRA

= / Z Cao (.3) f (D‘H_elh “Ga-3t Dah : go—b—el*@) d/l'

d
/R 3<a

which finishes the induction argument.
For ¢ € C(RY) let l4(f) := Jpa ©fdp. then I, is a distribution on R? with
compact support. The Fourier transform of [ is given by

lo(k) = [M eFro(a)du(r).

. g . : 1 @
kMR = / et o(r)du(r) = / (,D\L,) e rolr)du(r)
J=d J=d !

" 3
= /Rd otk Z o (3) <—%Dl> o(;]-) 'g(,x—B(I)d[l(I)

3<a

k

represented by a smooth function (still denoted by 1), i.e.

/ ofdy = / Lo fdm for all f € C>(RY).
JRd JRd

N .
2) ’/@(k)l < oo for all N. Hence [, may be

from which we learn supy (1 +

Now choose 0 € C(R?, [0.1]) such that ¢ = 1 on B(0. 1) and let 0,,(z) = o(x/m).
Then one ecasily sces that 1, =15, on B(0.n) for all n > n. Thus we may define
p(r) =1y, (x) for all z € B(0,n). Then p is a smooth function such that dp = pdin.
Since ¢ > 0 it follows that p > 0, so it ouly remains to prove that p is positive. By
Eq. (3.1),

fDapd’rnz/ (—D)“fpdm:/ (—D)“fd/f,:/ fg(,du:/ Fgapdm
R SR Jw JR Jrd

and hence D®p = gop. Let G = (g1, 2, ....94) and fix a point zy € R? such that
p(x0) > 0. Then for any y € RY,
(3.3)
d Vpleg+ty) -y plag+1y)Gloeg+ty) -y
— Inplrg+ty) = = - —— =G(xg+ty) -1
dt plro+1y) plao + ty) plro +ty) (vo +ty) -y

which is valid for all # such that p(xg + ty) > 0. In particular this is valid for all ¢
ucar zero. Integrating Eq. (3.3) on + mmplies

t
plxo + ty) = p(xo) exp </ G(rg+T1Yy) - z/dT> :
0
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From this equation it follows that p(xq +ty) > 0 for all ¢, that is p(z) > 0 for all =
and then taking xg = 0 and ¢ = 1 that

o) 2 p0)exp (= [ ey ).

COROLLARY 3.4. All smooth measures on R are mutually absolutely continu-
ous relative to each other.

COROLLARY 3.5. If i1 is a smooth measure on R? and ¢ : R* — R? is a diffeo-
morphism, then ¢ is a smooth measure as well. In fact if du = pdm, then

(3.4) d(dup) = po ot ’(gb*l)”dm.

Proof. Let f € C.(R%), then

[ gdon= [ rovtn= [ sewnpr

So making the change of variables, y = ¢(x) so that x = ¢~ 1(y), dr = )((j)‘l)/ (y)) dy

and hence
/ fdc,fb*uz/ f(y)p(aﬁ‘l(y))\(qﬁ’l)'(y)‘dy
Rd Rd

which proves Eq. (3.4). m

These finite dimensional results in Corollaries 3.4 and 3.5 are in stark contrast
to what happens in infinite dimensional settings as we shall see below in Proposition
5.5 and Exercise 6.1. Also see Remark 6.22.

4. Infinite Dimensional Considerations

Let (H,{(-,-)) be a scparable Hilbert space, |h| := /(h,h) be the associate
Hilbertian norm and S C H be an orthonormal basis for H. As usual, for f ¢
C?(H), let

Apf(z) =te(D*f(z)) = Y _ (07 f) (x)

hes

provided D?f(x) is trace class. Here 8y f(2) := &|of(x + th), Df(x)h := O f(x)
and D? f(x)(h. k) = (0n0k]) (x).

EXAMPLE 4.1. Suppose P: H — H is a finite rank orthogonal projection and
F e C*(PH) and f(zx) := F(Pxz) for all x € H. Then

Onf(x) = (OpnF) (Px),
D?f(x)(h,k) = D*F(Pzx) (Ph, Pk)

and

Apf(x) = (ApuF) ()

where Apy represents the usual finite dimensional Laplacian acting on C?(PH).
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NOTATION 4.2. A function of the form f(x) = F(Pz) with F € C*(PH) and
P : H — H is a finite rank orthogonal projection will be called a C* — cylinder
function. The collection of C* - cylinder functions will be denoted by FC*(H).
Also let FCF(H) (FBC*(H)) denote those f = F o P € FC*(H) such that
F e CHH) (F e BC*(H)).

PROPOSITION 4.3. There does not erxist a heat kernel sequence based at 0 € H.
More explicitly there is no collection {1}, of positive measures on H such that

L. vy(H) <1 forallt >0 and
2. For all f € FBC*(H) the function t — v,(f) = fH fdvy is continuously
differentiable and

d 1 .
) = 5u(Bnf) and limuy(f) = £(0).

The following basic Gaussian integration lemma will be needed for the proof of
Proposition 4.3.

LEMMA 4.4, For alla >0 and 8 € C,

(4.1) /e_”l'zeﬁ”“dz: Tedad®,
R a

More generally if V C H is a finite dimensional subspace, m := dim(V), a > 0 and
u, v €V, then

(4.2) / e elvl® glun)titon) gy — (E)m/zeﬁ(uﬂv)z
v o

where dy denotes Lebesque measure on V. and (u+iv)? = [ul® — |v|* + 2i(u, v). We
also have, for anyu €'V,

m/2 ]
4. —alyl* 2 gy = E) Lo
(4.3) /‘ e (u,y)" dy <a 5o %
and any p € [1.00),

a\m/2 2 F(M) P

14 %) / emalv? gy = 202 ) (-2
(4.4) (G) [ el dy =

Proof. The proof of this lemma is standard. We leave the proof of Eq. (4.1)
to the reader and note that Eq. (4.2) follows from Eq. (4.1) using Fubini’s theorem
after introducing an orthonormal basis on V. Equation (4.3) may be proved by
differentiating Eq. (4.2) in A to find

2 2
/ e—alyl2 (u‘y)Z dy _ %L\:O/ 640|y| E(Au‘y)dy
14 14

d? (ﬂ)m/2 222 (71‘)7'”/2 1 | ]2
= —— |y _ _ 1a — [ = — |ul“.
meh=olg) € o) 2a
Passing to polar coordinates, the left side of Eq. (4.4) satisfies

a\m/2 2 a\m/2 oC 2
- —alyl p — m—1 e —ar®,_ p.m—1
(ﬂ) /e v |yl dy_a(S )(ﬂ) /0 e rPr™m T dr,

\74



HEAT KERNELS MEASURES AND INFINITE DIMENSIONAL ANALYSIS 111

where o (Sm_l) is the surface area of the unit sphere in R™. Letting r = /u/« in
the last integral then shows

(g)m/z/‘/e*alyl2 ly|P dy = o (S™71) (%)m/z /ooo e (ufa)"E : ( o)V 2du

T
Smfl » % ime1 1
= —-(———)a‘Z / u 2 2e “du

271-m/2
_ Sm 1 Eim *u
N 27rm/2 /
(Sm 1) p+m
(4.5) = 7 T ).

Comparing this equation with p = 0 and Eq. (4.2) with v = v = 0, we find
1= O(Qim/g )F( ) which put back into Eq. (4.5) proves Eq. (4.4). m

Proof. (Proof of Proposition 4.3) Suppose {v:},,, were such a heat kernel
sequence based at 0 € H. Let P : H — H be a finite rank orthogonal projection
and vf denote the measure on PH defined by

/ Fdl/tp :=/ F o Pdy,
PH H

for all F' : PH — R which are bounded and measurable. The hypothesis on 14, now
guarantees that {1’} _ is a heat kernel sequence based at 0 € PH and therefore
by Proposition 2.5,

e~ vl gy

1\ Gim(PH)/2
271't>

0 = (5m

where dy denotes Lebesgue measure on PH. By Eq. (4.2) of Lemma 4.4, for any
a >0,

1\ dim(PH)/2 dim(PH)/2 1 dim(PH)/2
/ e oM avP(y) = (= T = :
PH 2mt a4+ % 2ta+1

Let P, : H — H be a sequence of increasing finite rank orthogonal projections such
that P, — I strongly as n — oo. Then by the dominated convergence theorem,

/ e_o‘lx‘zdl/t(m) = lim e_alp"z|2d1/t(m) = lim e_("y‘zdlxtp"H(y)
H

n—oo H n—oo PnH

1 dim(P, H) /2
= i —_— = 0.
ngrolo (Qta + 1)

Since e~@l=I” is a positive function on H, it follows that 14 must be the zero measure
for all t, which clearly violates the initial condition: lim; g 24 (f) = f(0). m

REMARK 4.5. Another way to “understand” Proposition 4.3 is that if v; were
to exist as a measure on H it should be given by the formula

1
(4.6) “Y(dz) = 76—%“'?1de(¢),”

t
where my is “infinite dimensional Lebesgue measure,” and

L dim(H)/2 _ 0 if t<1/2x
Zei=(2mt) _{ o if t>1/2m.
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Clearly the expression in Eq. (4.6) has severe problems owing to the definition of Z;.
Moreover, it is well known that there is no reasonable notion of Lebesgue measure
on an infinite dimensional Hilbert space as you are asked to show in Exercise 4.1
below.

EXERCISE 4.1. Suppose H is an infinite dimensional Hilbert space and m is
a countably additive measure on By which is invariant under translations and
satisfies. m(B(0.€)) > 0 for alt ¢ > 0. Show m(V) = oc for all non-empty open
subsets V' C H. Hint: Show B(0.¢) contains an infinite number of disjoint balls of
radins 6 = ¢/v/2.

L. Gross, in [38] and [39], describes how to characterize those “completions”
of H to a Banach space W such that the heat kernel measures may be constructed
on W. Rather than work in the full generality of Gross’' abstract Wiener spaces,
the discussion below will be restricted to two important special cases. The first is
when H = £2 and W is a certain Hilbertian extension of 2 and the second is in the
context of “classical Wiener space.”

5. Heat Kernel Measures Associated to £°

When H = (2. the expression in Eq. (4.6) max be informally re-written as

1 x a2 ks d.]?,, ax _ .2 dl’n i
Vt(dl') E N2 2T H \/% = H (( 260 \/ﬁ) = Hpt(dmn)v

n=1 n=1 n=1

where pi(dz) := \/%e’%‘”?dm.

FacT 5.1. Recall that Kolmogorov’s existence theorem implies the existence of
infinite products of probability measures. (See almost any graduate text book in
probability theory.)

N

As a consequence, there exists a unique probability measure 14 on 2 := R~
such that

. N
(5.1) ./QF(.I'l,.H,T,N)th(I) = / Flxy,.... IN) Hpt(;rn)da:n

RN

n=1

holds for all F : RY — R which are bounded and measurable and for all N € N.
From Proposition 4.3, we expect that £2 C Q is a set of v, — measure 0, i.e. v, ({?) =
0. This is verified in the following theorem.

THEOREM 5.2. For a = (a1, as,...) € (0,00), define
X, =0a)={zcQ:

= ”J’Ha < OC}:

then for any t > 0.

(5.2) n(Xq) =

In particular v, (€%) = 0.
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Proof. The method of proof will be very similar to that of Proposition 4.3.
Let q(z) := 3. %% a;27 and for N € N let gn(2) = 3 1L a;2?. For any € > 0, using
the monotone convergence theorem,

e 92y, = lim e “%/2dy, = lim /e'iq”/dext
Q Q]\YHOC N—vOC SZ

I
f:
E

%\

m

[N

&

8
)
=
)

I
VS
8»—/

B[m

[\] o

RE

2l

Taking logarithms of Eq. (5.3) and then letting ¢ | 0 implies

_ 1 elo [ oo if >0 a; =00
— €q/2 - _ . =1 "1
(5.4) log </Q e dvy 5 Zln(l +tea;) = { 0 if 5% a4 <o

i=1
and hence

lim

i, e¥eq/2dl/t :{ 0 if Z 1@ =

1ot 3% a; < oo

Since e~*%/? < 1 and limge *9/2 = 1x_, this result along with the dominated
convergence theorem proves Eq. (5.2). =

For the rest of this section, fix a linear subspace W < © := RY such that
2 CW and (W) =1 for all ¢ > 0. (For example W = X, with 77 a; < 00.)

NoTaTION 5.3. A function f : W — R of the form f(x) = F(z1,...,z,) for
some F ¢ C*(R™) will be called a cylinder function on W and the collection of
such functions will be denoted by FC*(W). As before, if F € C*(R™) of BC*(R™),
we will say f € FC¥(W) or f € FBC*(W) respectively.

PROPOSITION 5.4. The measures {v¢}, form a heat kernel sequence based at
0 € W in the sense that

1. y(W)=1 for allt >0 and
2. for all f € FBC?*(W) the function t — v;(f) is continuously differentiable,

%l/t(f) = %l/t(AHf) and ltiﬁJl ve(f) = f(0)
where

Ay flz Zaen (@) = (ArnF) (z1...., %)

and {e,}oo, is the standard orthonormal basis for £2, i.e. €,(i) = &p;.

Moreover, {11}, is the unique heat kernel sequence on W satisfying items 1.
and 2. above.
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Proof. The fact that v, satisfies items 1. and 2. above is a simple exercise left
to the reader. For uniqueness, suppose {1}, is a heat kernel sequence based at
0 € W and n € N, let v be the measure on R™ such that

/n Fan, ... an)dvi(z) = /W Fz1,. .. o) dve(z)

for all bounded measurable functions F' : R™ — R. Then one easily verifies {v]'},.
is a heat kernel sequence based at 0 € R” and hence by Proposition 2.5,

dv(z) = (27rt)_”/ze_%lr‘§” dm(z)
which is equivalent to Eq. (5.1). m
PROPOSITION 5.5. If s,t >0 and s £t then vy L v,.
Proof. For each t > 0, let

Wtzz{xEW ]\}EnmNZ$ }

Then the strong law of large numbers? asserts v;(W;) = 1 for all t > 0 and this
proves the theorem since Wy "Wy =0 forall s £#¢. m
If a € £2 and a; = 0 for ¢ > n for some n. then

/w( 7)’ din(a / (ZM) dv(z) = t 3.

=1
This simple computation along with a standard limiting argument leads to the
following result.
LEMMA 5.6. Fora € ¢? and for N < o0, let al = a; ifi < N and 0 if i > N.
Then limy o0 a™ - = exists in L%(v,). By abuse of notation we will use a - x to
denote this limit (even though the answer may depend on t). The limit a - x still

satisfies
/ (a- ) dun(z) = t|jall?
1%

/ e Tduyy(x) = e~ shalls,
w

The next proposition points out that even though v; is not supported on 2,
its quasi-invariance (and hence differentiability properties) are still intimately con-
nected with ¢2.

and

PROPOSITION 5.7 (Cameron-Martin Type Theorem). For a € W, let v} =
ve(-— a)

(5.5) /fl‘)dl/t /fx)ut dx—a)—/f$+adut()

Then v =1 (- —a) < v iff a € £% and if a € ¢2 then
dvi(z)

— %a-J:A—,fIa}2
(5.6) dle) = © zrlal”

2 Also see Exercise 6.1 which essentially sketches a proof of the law of large numbers in this
context.
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Proof. At an informal level, we have

avi(z) e~ Felz—al®

S T clas— gl
th(.'E) @"ﬁ'II

=€

which clearly only makes sense if a € £2.
For a rigorous proof, suppose first a, b € £2. Then

ib. ib. — b2 +ib.
/ R a:dyzz(x) :/ et (I+a)dl/t($) —e 216 +ib-a
w w
while
. —1_ ) 2 2 2, .
/ ezb~ze%a-z—%|a|2dljt($) — e%(t a+ib)?—Flal® _ e—%|b| +iba
w

and this suffices to prove Eq. (5.6).

Suppose that a € W \ £2 and let ||u| denotes the total variation norm of a
measure . We will make use of the fact if ||vf — 14|| = 2 then that v# L v;. (The
converse is true as well but is not needed here.) Indeed if ||vf —1z| = 2 and P U P°¢
is the Jordan decomposition of v — 14, then

2= v - vl = (f —v) (P) = (v — ) (P9) S v (P) +1(P9) <2

with equality iff v2(P) = 1 and 1, (P°) = 1. Therefore v L 1.
We now compute [|vf — 14| formally. For this let z := ezre=3ilal” then

1 — =/
w

Z/ |z—1|2dut=/ (z2—2z+1)dut:2(1—/ zdvy).
w w w

2 2 2
/ 2dvy = / e%a'z_%lal dy; = e%la' ~gelal® _ e—$|a|2
w w
from which it follows that

(5.7) v — vy > 2(1 — e~ selal®y,

eraz—gelal® _ lldut =/ |2 = 1] |2 + 1|dv,
w

Now

This proof is of course not rigorous. However the idea is right. In fact the same
type of computations shows

|l — vl = sup {(v§ - v¢) (f) : f measurable and |f| < 1}
>sup{(vy —v) (f): f(z) = F(z1,...,2n) measurable and |F| < 1}

:/W

Letting N — oo in this estimate shows that Eq. (5.7) is indeed valid and in
particular if a ¢ £2 we have |[vf — 4] =2. =

1N 1N
et ‘=z la’ |

o1 dvi(z) > 2(1 - e‘ﬁlale).

COROLLARY 5.8 (A Cameron type integration by parts formula). Forhy,... h, €
22 and f,g € FCZ(W),

v ((Ony .- 0n, f)-9) =1 (f~6,‘1‘n...6;;1g)
where 8} = —0p +t"'Mp.; and Oy (k- x) is to be interpreted as k - h.
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Proof. (Sketch.) From Eq. (5.5) and (5.6),

/ flx+ sh)g(z + sh)dv (x / flx et /“’%‘h‘zdut(:ﬂ).

Differentiating this equation in s and evaluating at s = 0 shows

[ ons @t + s@ngta) v (@) = [ 00 Fglardno),
Jw

wt

ie. O} —0n + t71My.,. The analytic details are left to the reader or see, for
e\(ample 22]. m

6. Classical Wiener Measure

NoTaTION 6.1 (Path Spaces). Given a pointed Riemannian manifold (M, g, 0),
let

(6.1) W (M) = {o e C([0.1] — M)lo (0) = o} .

For those 0 € W (M) which are absolutely continuous, let

(62) E\[ / ‘O’ ‘ d.s
denote the energy of ¢. Tlhe space of finite energy paths H (/) is given by
(6.3) H(M) :={o € W(1)|o is absolutely continnous and Ex; (o) < oc}.

NOTATION 6.2. If A is an inner product space we will always take o =0 € AJ
and g to be the Riemannian metric associated to the inner product on M. The
suprenium norm,

= max |w(s)|,

[lw
s€(0,1]

makes the Wiener space W (M) into a Banach spacc. The Cameron — Martin
space H(AI) becones a Hilbert space when equipped with the inner product -

1
(h.k) = (h.k)man = /0 (W (s),k'(s))y, ds for all h.k € H(M).

The associated Hilbertian norm h — +/(h, h) on H(M) will be denoted by |h].

DEFINITION 6.3. A function f : W(M) — C is a C* - cylinder function (f €
FCK(W)) provided there exists a partition

(6.4) mi={0=sy <8 < <s,=1}
of [0, 1] and a smooth function F' € C*(M") such that
(6.5) flo)=F(o(s1)....,0(s,)) = F(o]).

As usual we will say f € FCYW (M) or f € FBCH(W (ML) if F € CFAI™) o
F € BC*(AM™) respectively.

For the rest of this section we are going to take M = R?. (The case where A/
is a more general manifold will be considered in Scctions 7 and 8 below.)
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DEFINITION 6.4 (Differential Operators). For f € C?(W(R?)) and h € H(R?)
let O f(w) = dit}of(w + th) and gradf(w) € H(RY) for the unique element in
H(R?) such that 9y, f(w) = (gradf(w), h) for all h € H(R?). We also let S be an
orthonormal basis for H (Rd) and define A g (ge) f := > hes ('“)% f whenever the sums
converge.

See Proposition 6.11 below for an explicit description of gradf and Ay gayf
when f is a cylinder function. The existence (and the hard) part of the following
theorem is due to N. Wiener [58].

THEOREM 6.5 (Wiener 1923). There ezists a unique heat kernel sequence® {1},
based at 0 €¢ W = W(R?) satisfying
1. vy(W) =1 for allt > 0 and
2. for all f € FBC?(W), the function t — vy(f) is continuously differentiable,
d

1
Suilh) = 5(Buaf) and lmw(f) = ).

REMARK 6.6. The existence proof in subsection 6.3 below will show that vy is
concentrated on a — Holder continuous paths for any a < 1/2. It is also well known
that 1 lives on the set of nowhere differentiable paths. It is not our aim here to
study the sample path properties of 1, in any detail. The reader interested in such
matters is referred to the very nice survey article of Y. Peres [54].

Before going into the proof of Theorem 6.5 we need to pause to develop the
differential calculus on H(R%). The uniqueness assertion will be proved in subsection
6.2 and the existence assertion will be proved in subsection 6.3 below.

6.1. Differential Calculus on H. In what follows, for notational simplicity,
we will often state and/or prove results in the special case, d = 1 in which case we
write W = W(R!) and H = H(R!). The reader is invited to fill in the details for
d > 1 which are omitted.

PROPOSITION 6.7. Let G(s,t) = min(s,t) = sAt. Then G is the reproducing
kernel for H, i.e. (G(s,-),h) = h(s) for all s €[0,1] and h € H.

Proof. For h € H,

t 1
h(t) = / K (s)ds = / Li<th'(s)ds = (G(t, ), h)
0 0
where
OG(5,t)/0s = 15«4
and therefore G(s,t) = [J L,<,dr =sAt. m

REMARK 6.8. G(s,t) is the Green’s function for —d?/ds? with Dirichlet bound-
ary conditions at 0 and Neumann boundary conditions at 1.

COROLLARY 6.9 (A simple Sobolev embedding theorem). The inclusion map i :
H — W s continuous and in fact

|hliy < |h| forallhe H

where |h| = ||\h||; is the Hilbertian norm on H.

3Wiener did not state the theorem this way, but the results are equivalent.
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Proof. By Proposition 6.7, for s € [0, 1],
th(s)] = [(G(s,"). h)r| <G (s, g 1Pl g -

This proves the corollary since

1
1G5, )11 = / (L) dt =5 < 1.
0
n

COROLLARY 6.10. Let S C H be any orthonormal basis for H. Then
Z h(s (s,1).
hes

Proof. The proof is simply Parseval’s equality along with the reproducing
kernel properties of G,

Z h(s)h(t) = Z(G(S, )7h)(G(t7 ')7 h) = (G(Sa ')aG(t’ )) = G(Svt)'

hes hesS
n

PROPOSITION 6.11. Suppose that f € FC?(W), then

(6.6) gradf (w Za F(w w(sn))G(s4,)
and
6.7  Apflw Z G(si,8;)0:0; F(w(51). .., w(sn)) =t AnF(wlx).

If f is expressed as

(6.8) fw)=F(w,...,bw)
where djw = w(s;) —w(si—1) fori=1,2,...,n, then (with §; := s; — $;_1)
(6.9) Agf(w Zé (82F) (61w, ..., 8pw).

Proof. By definition,

Onf(w) = Z h{$;)0iF(w(s1),...,w(sn)) = Z OiF{w(s1),...,w(sn)) (G(si,-), h)
and

Apfw) =Y 07fw) =Y h(s:)h(s;)0:0; F(w(s1),. ., w(sn))

hes heS i,j=1

= Y G(51,8;)0:0; F(w(s1), ... w(sn))

2,J=1
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which proves Eqs. (6.6) and (6.7). Similarly, if f is given as in Eq. (6.8), then

Onf(w) = (h(s;) = h(si-1)) BiF (1w, ..., 6pw)

i=1

gradf(w) = Z O F(61w,...,0,w) (G(ss,) — G(8;-1,-))
1=1

and
Aupflw) =) dhfw)
heS
= Z Z (h(sz) — h(si—l)) (h(sj) — h(ijl)) 61'6]'1:1((51&}, N ,(5nw)
heSij=1

k3
= Z (31‘ ANS; —8NSj—1—8-1N8 +8i-1/N Sj_l) 61‘6]'1:1((51&}, cee (5nw)
ij—=1

= 8:07F (61w, ..., 0nw).
=1

REMARK 6.12. The operators A, are all elliptic. Indeed, if Ez (&), e R®
then

n n n 2
> Glsis)&k = Y (G(si,7),Gls5, )65 = || D Glsi, )&|| >0
i,j=1 1,j=1 i=1

with equality iff h(s) = 37| G(s;, s)& is zero. This would imply

0="H(s) = Z le<s,&iforsém
i=1

from which it easily follows that £ = 0.

PROPOSITION 6.13. Let w be a partition of [0,1] as in Eq. (6.4), F € C*(R"),
then

(6.10) etA"/ZF(O) = / F(zy,...,zn) [Hpt(si_sll)(xi_l,xi) dry .- -dz,
R i=1

where p is the heat kernel on R as in Proposition 2.5 (with d = 1) and A, is defined
in Bq. (6.7).

Proof. If F(xy,...,z,) = G(z1,22 — 21,... ,Tp — Tp_1) then

(6.11)  AF(z1,...,zn) =Y (8i— 8i-1) (07G) (®1,22 — T1,. .., Tn — Tn_1).

i=1

This may be deduced from Proposition 6.11 or proved directly as follows. By the
chain rule

KF(x1,... ,20) = [(0i —0ix1) Gl (z1, 22 — T, ... , T — Tp—1)
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where by convention 8,4, = 0. Hence. with @ = (x1.... .2,) and y = (x1. 22 —
Tleooo Ty — Tp1)

AF(r) = Z s; A8 [0 = 0541)(9; — 0,41) G (y)

=2 Z 510, = 0,51) (8 — 8;1) Gl (y) + Z st [(0: = 0:1) G ()

1<

—22% (8 ~ Bi41) 911G (1) +Z [a ~ 010G W)

where we have used a telescoping series to compute the sum on j. Elementary
algebra now shows

AF(r) =360~ 8:1) (9 +004) Gl () = 38, [(07 = 0,1 G ()
which is equivalent to Eq. (6.11) after re-indexing the second term in the last sum.

A consequence of Eq. (6.11) is
<pfA:/2F> (0) = <(§ Zf',—](sl—xs‘,-l)@?G) (0)

n

HY’(sws”)t(yi)] dyy -+ - dyp.

=1

Making the change of variable y = (r1,70 — 21.... .2, — ®,_1) in the previous
integral gives Eq. {6.10). =

6.2. Properties of {1;},.,. In this section we will develop some of the basic
properties of the heat kernel sequence {4}, in Theorem 6.5.

PROPOSITION 6.14 (Uniqueness of Heat Kernel Measures on W). Suppose {11},

is a heat kernel sequence based at 0 € W(R?) as in Theorem 6.5 and f € BFC?*(W)
is a cylinder function as in Fq. (6.5). Then

7t

Hpt(sifslfl)(xi—lsl'i) dl‘1 o dTn

=1

(6.12) l/t(f)./(Rd)” Flae,...,zp)

In particular if {v},., evists then it is uniquely determined by Eq. (6.12).

Proof. The proof follows in the same manner as the proof of uniqueness in
Proposition 5.4 and nlaking use of Proposition 6.13. =

Let E(r) : fo 2/(s)|> ds be the energy of a path z € H(R?). then (as in
Remark 1. )) we have informally

1
(6.13) “v(dx) = 76_$E(I)de(.’r).""

t
Proposition 6.17 below makes this formula precise.

NOTATION 6.15. To each partition 7 of [0, 1] let
Hy(RY) = {we HRY :w'(s)=0if s ¢ 7}

and for w € W (R?) let w, € H,(RY) denote the unique element of H, (RY) such
that w.(s) = w(s) for all s € 7.
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LEMMA 6.16. The mapping h € H (RY) — h, € Hr(R%) C H(R?) is orthogo-
nal projection onto H,(R%).

Proof. Since it is clear that h, = h for h € H, (Rd) , we need only prove
(hny k) = (h,ky) for all h,k € H (R?) . If 7 is a partition as in Eq. (6.4), then

n—1

h(sit1) — h(s;)
h = hisiz1) = hls:)
i ; Si+1 — Si (5i:8i41]
and henCe
n—1
h(si11) — h(s;)

h7r7 k) = MSip1) = MS) i . i
( ) ; Sit1 — 8 (k(si+1) (s1))

which is clearly symmetric in h and k. =

PROPOSITION 6.17. Suppose {vi},. is a heat kernel sequence based at 0 €
W(R%), 7 is a partition of [0,1] and f is a cylinder function written as f(w) =
F(wl|;) with w|, as in Eq. (6.5). Let m, denote a Lebesgue measure on H,(R?)
(i.e. any non-trivial translation invariant measure on H,(R%)) then

1 _1
(6.14) /W(}Rd) flwydn(w) = 7.0 /H,(Rd) F(h)e 2 EM gm (k)

where Z,(t) is a normalization constant chosen so that

(6.15) v (h) = ZL(t)e HEM) g, (h)

s a probability measure.

Proof. First notice that the measure v is independent of the possible choices
of m since translation invariant measures are unique up to a multiplicative constant
and this ambiguity of the constant is cancelled by the normalization constant Z, (t).
For each = € (R4)" let h, denote the unique element of H,(R?) such that h,(s;) =
x; for i = 1,2,...n. The mapping = € (Rd)n — h, € H,(R%) is a vector space
isomorphism with the property that (with 6, := s; — s, and &,z := z; — ;1)

n 2 n 2
Tr; — T;— 511'
E(hs) =" |—-6.§—1|5i => %

i=1 i i=1
and hence

n

I W 1 s
Hpt§ T 17Iz) H“—“—“,‘(’/ 2“51" z| :H—g 2tE(h’I)_

L (2mts;) Y =5 (2mts;)

So if we now fix m, by requiring m, to be the push forward of Lebesgue measure
on (Rd)n under the map x — h; we have shown

/ Fw)du{w) :/ F(zq,... 7-rn)Hpt(si-—s,‘l)(l'i—lvmi)d-rl"'d-rn
W(R9) (R)™ i=1

n—1

= f(h) 1tE(h)dm,T(h .
/H,(Rd H (27té;) djz )
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COROLLARY 6.18. Let f be a bounded and continuous function on W (]Rd) rel-
ative to the sup-norm topology. then

/ flw)dn(w) = lim f(R)dvi(h).

JW(R?) [7{—=0.J i1, (R4)

Proof. For each partition 7 and w € W(R?) let w, € H,(R%) be as in Notation
6.15. Then by uniform continuity, w,(s) — w(s) uniformly in s as |7|] — 0 and so
by the dominated convergence theorem,

/ flw)dvi(w) = lim fwr)dvi(w) = lim / f(h)dv] (h)
JW(RY) Iml—=0Jw(re) {7 =0 ./ H, (RY)

wherein we have used Proposition 6.17 for the second equality. m

EXERCISE 6.1. Use the following outline to show v, L v, if s # t. To simplify
notation assume d =1. For n € Nlet m, := {k27" : k =0,1,2...,2"} and define

Gw)=|w((k+1)27") —w (kQ‘")|2 -2

and
2" -1
Sulw) = 3 fw ((h+1)-27) —w (k-2
k=0
1. Show v4(&) = 0, v, (&&;) = 0 if k # j and 1 (€3) = 2- 27272,

2. Use 1. to conclude for any ¢ > 0,
vi (1S, —t| >€) <e? / Sn(w) =t dig(w) = 2- 27722
Jw

3. Use 2. to conclude for any € > 0 that

¢
Z Lis, (w)—t|>e < o< for 1y —ae. w.

n=1

4. Use 3. to conclude that vy (W;) = 1 where

e {“’ eW®): lim 3 fw((k+1)27) —w (k2) = t}’
2

=0
5. Observe that W, N W, = 0 if s # ¢.
PROPOSITION 6.19 (Itd integral). Suppose h € H(R?), 7 is a partition of [0. 1]
as in Eq. (6.4) and forw e W (Rd) let w, € Hy (]Rd) be as in Notation 6.15. Then

for each t > 0, the limit of the function, w — (h,wx), exist in L?(14) as |7| — 0.
By abuse of notation we will write this L*(v,) limit as

L* () - lm (hw,) = (h,w) = ./O h'(s) - dw(s).

fr|—0

(Warning: As in Lemma 5.6, the limit will in general depend on t > 0.) Further-
more, for all h € H (]Rd) and bounded measurable functions F: R — R,

(6.16) ./W(Rd) F{(h,w))dv(w) = \/%7 ./RF (\/f|h1 T) =22 /2 4
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Proof. Before starting the proof let us notice that

(6.17)  (h,wr) /0 K (s nf [M} wlsivn) —w(s)]

i Si+1 — 8¢

For h € UrHy (R?) (the union being over all partitions of [0, 1]) with

(6.18) b (s) = Z ail(s, s, ,(5) for ae. s

let

n—1

Z a; - w(siy1) —w(sy)].

The reader is invited to check that n;,,(w) is well defined independent of how A’ is
written in the form given in Eq. (6.18). Making use of Propositions 6.13 and 6.14,
we have for a,b € R,

/ (%) a - [u)(szqu) — w(si)] b- [w(st) — u)(Sj)] dl/t(w) = téija -b (S’H-l — Si) .

and therefore

n—1
[ i) dn(e) = ¢ 3 laif (sis — ) = P
W(R4) =0
This shows that the map
heU,H, (Rd) —ny, € LQ(Vf)

is a bounded linear map and hence extends uniquely to H (Rd) = U, H, (R?). If
h € H (R%) is chosen so that hr € Hy (RY) with hx(s) = h(s) for all s € , then
Eq. (6.17) shows np, {(w) = (h,wx). So to finish the proof it suffices to prove, for
allhe H, h, — hin H as |r| — 0.

When k € C! ([0, 1],Rd) NH (Rd) , k7. — k' uniformly and therefore &k, — k in
H as |n| — 0. For general h € H (R%) and k € C? ([O 1],R4) N H (R?) we have

— k| (kR )

lim sup |h—h,| <lim sup (|h

|7|—oc T}—oc
(6.19) < |h—k[+1lim sup [(k—h). | <2{h—k|
fr|—oc

wherein the last equality we have used Lemnma 6.16 to couclude [(k — h)_| < |h — k] .
Letting £ — h in Eq. (6.19) completes the proof of existence of the Lz(ut) — limit.

Since probability measures on R are uniquely characterized by their Fourier
transform, it suffices to prove Eq. (6.16) in the case that F(x) = ¢'** for some \ €
R. Now choose a sequence of partitions 7, such that |7,} — 0 and limy, o (h,w,, ) =
(h,w) for v; - a.e. w. Then using Lemma 4.4 and Corollary 6.18,
/ M) duy (w) = lim / eMhemn)dy, (w) = lim e M) g (k)

(R) W(R?)

noes e S,
2 2 WL 2512 1 _
= lim e 2*[hml s AR = —/ iA(VEhiz) = /2 g0
n—00 N 2

n
Items 2. and 3. of the following theorem may be found in (7, 8, 9].
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THEOREA! 6.20 (Cameron — Martin Theorem and Integration by Parts Formula).
Forh € W (RY) . let v} := 1y(- — h). i.e.

/ flw)dvf () = / (W) (dw —h) = / Fflw + h)dy; (w) .
Jwrmdy Juwzd) Jwr(rdy

1. If he W (Rd) \H (Rd) then v L vy.

2. If he H(RY) then vl < v and

dv} . L2 1/ 1
TN — et (hw)— g hT - N A _ —|hl?
O, (w)=¢e 2 exp <t ./0 h'(s) - dw(s) 2t|h‘ .

3. Forallh € H(R?), 9; = (=0h + 1(h,w)), i.e.

1
[ o) grani = [ g (<o 10 sleiino)
. ‘/"(le) . M,’(Rd) t
In particular vy is a smooth measure.

Proof. We will not give the proof of item 1. here which is similar to the
proof of the corresponding result in Proposition 5.7. For item 2.. first supposc
f e BCW (R")). h € H, (Rd) for some partition 7 of [0,1] and let 7, be a
sequence of partitions containing 7 such that |7,| | 0. Since H, (Rd) C H,, (Rd) .
by Corollary 6.18 and the translation invariance of finite dimensional Lebesgue
neasure,

/ flw+ h)dv (w) = lim / flk + h)dv] (k)
. WV(R']) . Hﬂn (Rd)

n—oc

1 o
= lim / flk+h)=———e" 2 E®dm (k)
n—oc Jg (Rd) Zx, (1)
1 )
= lim / FR) e EE=Mgm (k)
n—oc H,, (R) Zﬁ (f)

n

2

= lim / f(ln')(:f2%[72“1""”“” ]dl/f” (k)
Hy, (R)

n—oc

— / f(w)c"ﬁ[72(}1'”””1‘2](114 (w) .
JW(R)

For general h ¢ H (Rd) , the previous result proves

(6.20) / flw+ hy)dy (w) = / f’(@)e%(h”’”)*%jh”‘zdl/t (w).
W(RY) o W(R?)

By the dominated convergence theoren,

(6.21) lim / flo+h)dy (w) = / flw + h)dy, (W)
[7[—=0 Sy 20y JU(E

while for any p > 1.

=/
. ‘/V(Rd)

:/ ei—’(hr,w)f%w,{? 1_6$(llﬁ7}l,w')—:é‘7“}IW|2—“1‘2]
)

—7—21—[{—'2('1-“})+\}1\2} e .},[~‘2\h;.w)+\hﬂ\ﬂ)p dl/f (w)

€

8 dl/t (w) .
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Hence by the Cauchy Schwarz inequality and Eq. (6.16), €2 < AB, where

A= et ()= gy, (w) = L e P ViRl =2, o o0
W (Re) Varm Jr
and
B, = / | ehtnhid= &[] 7 g )
W(R%)
- ;\} / 1= b=t g 0| o2
27 Jr

The dominated convergence theorem now shows lim|._o Br = 0 and hence ¢, — 0
so that

(6.22)
lim / f(w)e%(h”'“’)*%'h”ﬁdut (w) = / f(w)e%(hm*i'hﬁdut (w).
I =0 Jw (rd) W(R4)

Combining Eqs. (6.20) — (6.22) shows
629 [ ferhdi) = [ f)et e i a )
Jw(R) W (Rd)

forallh € H (Rd) and f € BC (W (Rd)) . By general measure theoretic arguments
it now follows that Eq. (6.23) holds for all bounded measurable functions f on
%4 (Rd) and this proves item 2. Lastly item 3. is proved similarly to the proof of
Corollary 5.8. m

NOTATION 6.21. It is customary to call the measure p := v — Wiener mea-
sure on W (R?) .

REMARK 6.22. From Proposition 6.17, it is easily shown that dv; is the measure
on W (Rd) determined by

[ fean) = [ f()due)
W(R?) W (R4)
and this equation clearly shows that

t () = lim /W(Rd) f (Viw)du(w) = £(0)

tl0

for all f € BO(W (Rd)). It is also interesting to note that we can deduce from
Theorem 6.20 that di14(f) = 1 (345 f). Indeed let f € FBCYHW (R%)) be a
cylinder function and S be an orthonormal basis for H (Rd) , then

1 .
Bl f) = /W) 57 (VF Vi), 0) ()

1
) }é:s/w(m) Zi\/f(vf(\/zw)’ h)(h, w)dp(w)

_ hzs /W(Rd) QLﬂ (On f) (Vtw)Of 1dp(w)

- Z /W(Rd) QL\/Z\/Z (03 f) (Vtw)dp(w) = yt(%AHf).
hes
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6.3. Construction of {14},., on W (R?). Our construction of v; will be
based on the ideas in Proposition 6.17 and Corollary 6.18.

NOTATION 6.23. For each n € Ny let
o= (k27" k=0.1.2....2"}

and let V) := H, (RY) = {he H(RY : p" = 0} and for n > 1 let V,, denote the
orthogonal complement of H.  (RY) in H,, (RY).

0.1~

0.05~

F1cure 1. This function is a typical element of V3. It is the func-
tion hg as described in Lemma 6.24 with n = 3.

LEMMA 6.24. Using the notation above:

1. Suppose 7 is a partition of [0,1] then h € H.(RY)L iff h|, = 0.

2. Forn>1.V, ={he€ H, (RY) :hl,,_, =0}.

3. H(RY) = &7, V,, with the sum being the Hilbert space orthogonal direct
sum.

4. Givenn>1and0 < k <271 let hy € V,, (R) be the unique “tent” function
(see Figure 1)} such that

, 1., _ntl
hk|[O’k2fn+1]u[(k+l)27n+1’1] =0 and hy((k + 5)2 +1) =2""2 .

Then {hxe; : 0 < k <2771 j=1,....d} is an orthonormal basis for V,, (R%) .

Proof. Items 1. and 2. Suppose h € H.(R%)'. s € 7 and a € R% Let
E(t) = G(s.t)a. then k € H,(R?) and hence 0 = (h.k) = h(s) - a from which it
follows h|, = 0. Any easy computation using the fundamental theorem of calculus
shows that if h|, = 0 and k € H,(R?), then (h,k) = 0.

Item 3. If m # n. V,; and V,,, are orthogonal subspaces and Hy, (Rd) =3 _oVk
by construction. If h € H (R?) and h L V, for all n, then h L Hy (R?) for all n.
So by item 1., h{s) = 0 on all dyadic rationals in [0, 1]. Since the latter set is dense
in [0.1] and h is continuous. h = 0 and this completes the proof of item 3.

Item 4. is a simple verification left to the reader. m
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LEMMA 6.25. Let {v]'},,, denote the heat kernel sequence on V,, =V, (R) at
0 and for g € [1,00) let

(6.24) Clg) = (\/%_ﬂ /R |x|qe*%m2d:c)1/q =2 [ﬂ—%r (%)} v < .

Then for any p,p € [1,00),

(6.25) ( / 112, dvt"(h)>1/p < Clpp)t/22 (=),

Vo

Moreover for a € (0,1) let
Il = s { PO e 0.1y wath o 4.5
—s
then we have

1/p
020 ([ IEarm) " s cppr )

Proof. Let {hx:k < 27!} be as in Lemma 6.24 and set & (h) := (hy,h).
Then h = Y con—1 &k (h) hy for all h € V,,. Since the sets {hy # O}i:ol are disjoint

ntl ntl

and ||hgll,, =27 2 , it follows that [|h| =27 2 M,(h) where
M, (h) := max {|& (k)] : k <2771},
For any ¢ > 1,
1/q
(/ M2 (h)dv?(h > (/ > & W dvp(h ))
Vi Vn gcant
. = —= [ |z|Te 2% dx =
27t Jr 4

where C(q) is defined in Eq. (6.24). (The second equality in Eq. (6.24) is a
consequence of the integrand being even and the change of variables u = z%/2.)
Therefore for any p,p > 1,

(f I, dmh))”p <(/ I d,,tn(h)y/pp

i 1/pp
- / Mﬁ”(h)dv{‘(h)>
Vn

< Clpp)t'/2275 2= < Clpp)t22Fs2-
which proves Eq. (6.25).

Since Hthoo = 2‘111/2 n=92% h= Dokcon-1 &k (h )hk, and {hk} have

essentially disjoint supports, it follows that Hh” = 2Tan(h). By the mean
value theorem, *

(6.28)
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From Eq. (6.28). if |t — 5| < 2-(n=1),

[h(t) — h(s)]|
[t

and if |t — 5] > 27"~
n+1

|h(t) — h,(Es)] < 2|1k < 22 2 M, (h)
If _ 8| 2*0(7171) 2— a(n—1)

< 2 71(11)27(1—@)(71—1) _ A[n(h)2—(nfl)(%—a)

= M, (h)2~(=D(z-0),
The previous two equations imply
A, < M, (h)2~(=1(5=0),
Therefore for any p > 1 (working as above)

. 1/p . 1/pp
</ I[7]I%, dvf”(h)> <2 () </ MP?(h)dv? (h))
1, V,

< 2—(71—1)(%‘(1)C(pp)t1/22"p—;1

which proves Eq. (6.26). m

6.3.1. Eristence proof of {vi},., in Theorem 6.5. Again for simplicity of no-
tation we carry out the proof when d = 1. Let Q :=[]7  V,,, Pi:= [[72, 1" (see
Fact 5.1) and for n € N let S, : Q@ — V}, be the natural projection onto V,,. Then

by construction. {S,},_, are all mutually independent and (S,,), P, = v}* for each
neN Ifa < andpe [1.x) we may choose p € [1,50) such that 3 —a — p—p > 0.
Then by Lemma 6.25.

¢

> 1ISall, C(pp) 1/222 (=D(3-0-37) & o,

n=0 Lr(Py) n=0

o o0
This shows: 1) > ||Sa], < oo for P — a.e. and hence S := 3 S, exists in
n=0 n=0

C%2([0,1]) off a P, —null set and 2) S := 5 S, converges in LP(Q, P, C%= ([0.1]))
n=0
for all p € [1, 00).
Thus the ineasure v, := S, P, is a probability measure on W which is supported
on C% ([0.1]) for any a < 1/2 and satisfies

/ lw]l? dv(w) < oc for all p € [1.0c).
w
For ¢ € W*,
/ e dyy(w) = / e SEN AP, (2) = lim / e S @) dp, ()
W Q Q2

n—oc

. t t
= lim exp <—§ |¢’§m> = exp <—§ |¢f§{> :

So if 7 is a partition of {0, 1] and ¢ € H* it follows that

(6.29) /\1' e dy, (w) = exp (—% |6 o pﬂi,) = exp (—% (O\iw>

where p,(w) := w, for v € W. The last equality in Eq. (6.29) is a result of the fact
that p, : H — H, is orthogonal projection by Lemma 6.16. Eq. (6.29) and the
fact that probability measures are uniquely determined by their Fourier transform
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implies Eq. (6.14) of Proposition 6.17 holds. The reader is now invited to use this
information and the fact that v] is a heat kernel sequence on H, to show {v:},.
is the desired heat kernel sequence.

7. Path and Loop Group Extensions

In this section we will discuss the analogues of the results in Section 6 when
W (Rd) is replaced by the path W(K) or the loop space L{K) on a compact Lie
group K. Our description of the results in this section will be rather brief com-
pared to the previous sections. This is because to understand these heat kernel
measures on W(K) and £(K) one must understand “Wiener measure” on the path
space of W(K) and L(K) respectively. Section 8, describes these type of results
in the simpler setting where W(K) and L£L(K) are replaced by a finite dimensional
Riemannian manifold M.

NoTATION 7.1. Let K be a connected compact Lie group, ¢ := To.K be the
Lie algebra of K, (-,-), be an Adg-invariant inner product on £ and let g := g
denote the unique bi-invariant Riemannian metric on K which agrees with (-,-),
on £ := T, K. To simplify notation later we will assume that K is a matrix group in
which case ¥ may also be viewed as a matrix Lie algebra. (Since K is compact, this
is no restriction, see for example Theorem 4.1 on p. 136 in [6].}) Elements A € &
will be identified with the unique left invariant vector field on K agreeing with A
at the identity in K, i.e. if f € C°(K) then

d
Af(r) = E|of($€m)~

EXAMPLE 7.2. As an example, let K = SO(3) be the group of 3 x 3 real
orthogonal matrices with determinant 1. The Lie algebra of K is & = so(3), the set
of 3 x 3 real skew symmetric matrices, and the inner product (A, B) := —tr(AB)
is an example of an Adg — invariant inner product ou ¢.

Our main interest here is the path and loop spaces built on K. In this section,
let M = K and 0 = e (e € K is the identity element) in Notation 6.1.

NoTATION 7.3. For a compact Lie group K let
(7.1) W(K):={oceC({0,1] = K)|oc(0) =€},
(7.2) LK) ={ceW(K)|o(1l)=¢}

and e €L (K) C W(K) denote the constant path at e € K. As in Notation 6.1,
H(K) and Ho(K') are the finite energy paths in W(K) and L£(K) respectively. In
this case the energy Ex on H(K) is given explicitly by

(7.3) Ex(0) = / l [o(s)] 1 o'(5)] ds = / o s)ots) 2 s,

wherein the last equality is a consequence of the Adyg — invariance of (-, -)e.

As usual we will refer to H(E) equipped with the Hilbertian inner product,

(7.4) (h, k) ::/0 (h'(s), k'(s)) ds,

as the Cameron — Martin Hilbert space.
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REMARK 7.4. It is well known that H(K) is a Hilbert Lie group under point-
wise multiplication and that the map

(z,h) € H(K) x H(E) — Ly,h € T (H (K))

is a trivialization of the tangent bundle of H(K). (We are using L, : H(K) —
H(K) to denote left multiplication by z.) This trivialization induces a left-invariant
Riemannian metric (-, -} on H(K) given explicitly by

(7.5) (Lgsh, Lych) = /1 (W(s),h(5)) ds Yz € H(K)and h € H(E).

See Appendix A in [20] and the references therein for more details.

DEFINITION 7.5 (Differential Operators). For h € H() (h € Hy(k)), let h de-
note the left invariant vector field on W(K) (L(K)) such that h(e) = h, ie. if
feCH W(K)) (f € CHL(K))) and z € W(K) (r € L(K)) then

 (zeth).
0

where (ze'") (s) = z(s)e'™) for all s € [0,1]. For those f € C?(W(K)) for which
the following sums converge (for example smooth cylinder functions), let

lgradf)? == S (Ef)2 and Aoy f = S B J.

hes hes

Wi = o

and
~ 2 ~
leradof1? = 3 (hf) and Apyirf = 3 R3S
h€So heSo
Here S and S; are orthonormal bases for H (8) and Hy (&) respectively.
THEOREM 7.6 (Heat Kernel Measure). There exists unique heat kernel sequences

{vihiso and {vf},5, based at e on W(K) and L(K) respectively, i.e. for all
f e FCHW(K)),

O (f) = %Vt (AH(K)f) and Oy (f) = %l’te (AHO(K)f)
and
ltifg n(f) = fle) = bimn vi(f).

The reader is referred to Malliavin [52], Driver and Lohrenz [21], and Driver
and [18] for the existence of v; and vf.

THEOREM 7.7 (Quasi-invariance for heat kernel measure). For each k € Hy(G)
which is null homotopic, v is quasi-invariant under the right and left translations

by k.

Proof. See Driver [18, 19] and Fang [32, 33]. The free loop space version of
these results was carried out by Trevor Carson in [10, 11]. The reader should also
see Inahama [43] for generalizations of Theorem 7.8 and Corollary 7.7 to include
“H?® — metrics” on L(K) for s > 1/2. =



HEAT KERNELS MEASURES AND INFINITE DIMENSIONAL ANALYSIS 131

THEOREM 7.8 (Heat Kernel Logarithmic Sobolev Theorem, {21]). There is a con-
stant C < oo such that

f? 2
7.6 / %log — dvi < C/ grady f||° dve
(7.6) ) f oo (7 4 ) | [I” dvg

for all smooth cylinder functions f : L(K) — R. (Eq. (7.6) when K = R® is Gross’
original Logarithmic Sobolev inequality.)

Proof. See Driver and Lohrenz [21], Carson {10, 11] and Fang [33]. =

REMARK 7.9. Similar results hold for v; and they are much easier to prove.

8. Wiener Measure on W(M) and its Properties

The proofs of the results in Section 7 rely on properties of “Wiener measure” on
W(L(K)) and W(W(K)) to deduce properties about the heat kernel measures v,
and v respectively. This section will describe some of the relevant results needed
in the simpler setting where L(K) (W(K)) is replaced by a finite dimensional
Riemannian manifold M with a fixed base point 0 € M. We will continue to use
the notation and results from Section 2. In particular p:(x,y) denotes the heat
kernel on M as described just before Theorem 2.6. To simplify the exposition,
let us assume M is compact. (Most of the results are valid under the weaker
agsumption that M is complete and the Ricci curvature is bounded from below.)

NoTaTION 8.1. To each o € H(M) and s € [0,1] let //s(0) : ToM — To)M
denote parallel translation along 0|[0,s] relative to the Levi-Civita covariant de-
rivative V, i.e. //4(c) is the unique solution to the ordinary differential equation

%//s(o) = 0 with //o(0) = Idp, 1.

Also let ¢V : H(T,M) — H(M) denote Cartan’s rolling map, defined by
o = ¢V (w) where o is the unique solution to the functional differential equation

(8.1) a'(s) = //s(o)w'(s) with o(0) = o.

REMARK 8.2. Suppose M is the boundary of a smooth convex region in R3
equipped with the metric inherited from R3. Then the curve ¢ in (8.1) has the
interpretation of being the curve on M found by rolling M along the curve w in
T,M. The reader is invited to try this by rolling a balloon along a curve, w, drawn
on a chalk board.

THEOREM 8.3 (Wiener measure). There exists a unique probability measure Bw (31)
on W (M) such that for all eylinder functions f € FC(W(M)), as described in Def-
inition 6.3,

(8.2)
n—1

/ f(O’)d,ulw(Nl)(O’) = / F(:l‘l,... ,In) Hp(si+1_si)(:l‘i,:l‘i+1)dl‘1"‘dl‘n.
W (M) M™ i=0

where o = 0 and dx denotes the volume measure on M.

REMARK 8.4 (Warning). Comparing Eq. (8.2) with Eq. (6.12) with t = 1, the
reader may be lead to think that pw(as) is a heat kernel measure on W(AM). This
is however not the case for general Riemannian manifolds M. Of course uyy (ar) is



132 BRUCE K. DRIVER

intimately connected to the heat kernel measures vy on M based at 0o € M by the
forimula

(8.3) v (F) = /W(”) Flo(t)dup (o) for all F € C(M).

It is this relationship which is exploited to prove the results in Section 7.

It turns out that there is another (often more useful) way to construct the
measure pyy a7y which involves solving a “stochastic differential” equation. We
will hide this stochastic differential equation in the formulation given in the next
theorem.

THEOREM 8.5 (Eells & Elworthy stochastic rolling construction of jiy-(apy). Let
iy (may be Wiener measure on W (Rd) as in Notation 6.21 and forw € W (Rd) and
a partition 7w of [0.1] let w, € H (R?) be as defined in Notation 6.15. Then o(w) =
limy g o(wn) exists for py-(za) - a.e. w and moreover iy apy = qg*y,w(},z) =

M (zd) © o~ In words, piv(ary 8 the push - forward of Wiener measure jiy-(ga)
on W (RY) by the “stochastic” extension o of Cartan’s rolling map.

Proof. The fact that (,; has a “stochastic extcnsion” seems to have first been
observed by Eells and Elworthy [23] who used ideas of Gangolli [36]). The relation-
ship of the stochastic development map to stochastic differential equations on the
orthogonal frame bundle O(A) of Af is pointed out in Elworthy [24, 25, 26]. The
frame bundle point of view has also been developed by Malliavin, see for example
[50, 49, 51]. For a more detailed history of the stochastic development map. see
pp. 156-157 i1 Elworthy [26]. =

PROPOSITION 8.6 (Stochastic parallel translation). There exists a continuous
process, (0,8) € W (M) x [0,1] — // (o) € End(T,M.TM), such that // (o) €
End (TOJ\[, Tg(s)]\[) for all o and s and

T3 = vyt /(6 (),

where the limit is taken in the sense of jiy (gsy — measure.

THEOREM 8.7 (Cameron-Martin Theorem for A). Let h € H(T,M) and X"
be the py(ary  a.e. well defined vector field on W (M) given by

(8.4) XMeo) = //s(0)h(s) for s € [0,1].
Then X" admits a flow X" on W (ML) and this flow leaves pyw (ary quasi-invariant.

This theorem first appeared in Driver [17] when h € H (T,M)NC([0,1], T, M)
and was soon extended to all h € H (T,M) by E. Hsu [40, 41]. Other proofs may
also be found in [30, 48, 53|.

COROLLARY 8.8 (Integration by Parts for pyw apy). For h € H(T,M) and f €
FCYHW(M)) be as in Eq. (6.5), let

n n

(X")(0) = lof (X" (o)) = (Vi (0). X2 (9))y = D Tif) ). /], (@) hls)

=1 =1
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Then
/ X" f dpan) = / £ (3())2" (@) dw gy ()
W(M) W(R?)

where
! 1
2Mw) = / (W (s)+ ERic/7s(¢;(w))h'(s),dw(s))
0

and Ric ; () = /75(0)’1Ricg(s)/7s(o) € End(T,M) and Ric is the Ricci tensor
on TM.

Proof. A special case of this type of theorem for f(o) = F(o(s)) for some
F € C*(M) first appeared in Bismut [4]. The result stated here was proved in
[17]. Other proofs of this corollary may be found in [1, 2, 18, 28, 29, 27, 30, 31,
40, 41, 46, 47, 48, 53]

[

EXAMPLE 8.9. When M = R? then //,(0)vs = vp(s) for all v € R? and o €
W(R?). Thus X () = (h(s))s(s) and e‘Xh(U) = o+th and so Theorem 8.7 becomes

the classical Cameron-Martin Theorem, see Theorem 6.20 with ¢ = 1.

8.1. Path Integral Interpretation. In this subsection we will state a couple
of analogues of Proposition 6.17.

NoTaTionN 8.10. Given a partition 7 of [0, 1], let
H.(M)={ocec HM)NC*(I\7):Vdo'(s)/ds =0 for s ¢ 7}
be the piecewise geodesics paths in H(AM) which change directions only at the
partition points.

It is possible to check that H, (M) is a finite dimensional submanifold of H (M)
which is in fact diffeomorphic to (Rd)n . For ¢ € H, (M), the tangent space
ToH.(M) can be identified with elements X € T,H,(M) satisfying the Jacobi
equations on I\ 7.

DEFINITION 8.11 (The m-Metrics). For each partition 7 of [0,1] as in Eq. (6.4)
let G be the metric on TH, (M) given by

- VX(Si71+) VY(Si_l—F)
: H(X.Y) = i — Si-
(8 5) G‘n’( ) 12:; dS 9 dS ’ (‘51 S 1)
forall X,Y e T,H,(M)and o € H,(M). (We are writing YJ—(—(Z;—I” as a shorthand
for lim, s, _, V)d(s(s) .) Similarly, let G2 be the degenerate metric on H, (M) given by
(8.6) GO, Y) = 3 (K (s0). Y(5)), (50 = s0-1),
i=1

forall XY € T,H,(M) and ¢ € H,.(M).

REMARK 8.12. Notice that G1 and GY are the Riemann sum approximations
to the metrics,

GHX,Y) := /

0

VX(s) VY (s)

1 <T’ T)gds and G°(X,Y) := /01 (X(s5),Y(s)), ds.
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If N7 is an oriented manifold equipped with a possibly degenerate Riemannian
metric G. let Volg denote the p-form on N determined by

(8.7) Volg(vi,va,....0p) := \/det ({G('l‘i./l,‘j)}f.’j:1>,

where {vi,v2,...,v,} C T, N is an oriented basis and n € N. We will identify a p-
form on N with the Radon measure induced by the linear functional f € C.(N) —

[y fVolg.

DEFINITION 8.13 (7 ~ Volume Forms). Let Volgo and Volgi denote the vol-

ume forms on H,(M) determined by G2 and Gl in accordance with equation
(8.7).

Given the above definitions, there are now two natural finite dimensional “ap-
proximations™ to py-(asy in equation (7.4) given in the following definition.

DEFINITION 8.14 (Approximates to Wiener Measure). For each partition 7 =
{0=159<s <83 <+ <s, =1}of [0.1]. let u2 and pl denote measures on
H, (M) defined by

1
fr 1= 5 € 2B V0l g0
and
1 —LEx
o = ?6 2 VO]G},
Kis

where Ey; : H(AM ) — [0.oc) is the energy functional defined in equation (6.2) and
ZY and Z! are normalization constants given by
(8.8) z% .= H(v27r (si —si-1))* and Z} = (2m)®"/2,
i=1
THEOREM 8.15 (Path Integral interpretation of py (ap)). Suppose that f - W(A) —
R is bounded and continuous, then

(3.9) lim floydutio) = [ flo)duwn (o)
|7|=0J H, (a) W(AL)
and
1 1
©10)  m [ foadio) = [ fla)en S gy o),
Hy (M) W(M)

7| —0
where Scal is the scalar curvature of (M, g).

There is a large literature pertaining to results of the type in Theorem 8.15, see
for example [12, 57, 55, 35, 13, 44, 42, 59]. The version given here is contained
in Andersson and Driver [3].

9. Motivations

9.1. Malliavin’s Method. Malliavin's idea is to embed questions about heat
kernels on finite dimensional manifolds into questions about Wiener measure on
w (Rd) . In the elliptic (i.e. Riemannian geometry) setting, Equation (8.3) along
with Corollary 8.8 may be used as a basis for this method. Malliavin’s idea also
extends to certain hypoelliptic settings as well. Although this is a strong motivation.
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I am more motivated by problems related to quantum mechanics and quantum field
theories to be described next.

9.2. Canonical Quantization & Path Integral Quantization. Let ¢(t) €
R¢ describe the motion of a particle of mass m in the force due to a potential
function V(q). Then g satisfies Newton’s equations of motion,

mg(t) = —=VV(q(t)).

The Lagrangian density associated to this equation is L(g,v) := im lvl* = V(q),

the momentum p conjugate to v is given by p = %‘3)’1’) = mwv and the associated

Hamiltonian is given by
H(q,p) =p-v— L(g,v) where p = muv,

i.e.

1 2 1 2 1 2
. H — 2 Vig) = — _
(9.1) (g,;p) oy et (@) s V(g) = E(q,v)

where E(g,v) = im [v]* + V(q) is the energy of the “state,” (g,v). To quantize this
system, we should take K = L?(R%, dm) for the quantum Hilbert space and replace
g by Q@ = M, and p by P = —ihV,. These are the usual “canonical quantization”

rules one learns in a quantum mechanics class. Let us summarize the usual story
in the following table.

CONCEPT CLASSICAL QUANTUM
CONFIGURATION R? No analogue
SPACE
STATE SPACE T*R? = RY x R? K = PL*(R%,dm), i.c.
(p,q) = ¢ € L*(RY, dm)
= Position x Momentum S |l =1L
OBSERVABLES Functions f : T*RY — R Self adjoint operators
6 on K
~ _ h 8
Examples Dk gzk. = %o
ax Q= ng
H{q,p) = 50" + V(g) H=-7-A1+V(g)
DYNAMICS Newtons Equations Schrédinger Equation
of Motion ihab(t) = Hap(t)
q(t) = —VV(q(t)), P(t) € K
MEASUREMENTS | Evaluation of an observable | (4, 6¢) — expected value
on a state, i.e. f(q,p) of 6 in the state 1.
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The formal “path integral quantization™ of the system described by H in Eq.
(9.1) is given by

. L1 T B(w(t).w
€ THf(.T)": ZA e~ Jo Blelt). m)dff(w'(T))Dw
T Jo=x
(9.2) = —/ ¢ I Blre 2ttt (o o(T)) D
ZT . w(O):O

where

SZp o= / e 3 Jo e Fdip,
w(0)=0

is the “normalization constant” chosen so that
1 wo p T

(9:3) dp(w) =" e % I e® ey,
T

is a probability “measure”. With this notation Eq. (9.2) states
TG = [y 0
Jo(O)=r

which is the Fevnman Kac formula. This last formula is in fact rigorous provided
one interprets g as Wiener measure with variance m=12 on W (Rd) and some mild
restrictions are put on the potential V.

The use of “path integrals™ in physics including heuristic expressions like those
in equations (9.2} started with Fexnman in [34] with very early beginnings being
traced back to Dirac [15]. See Section 6 for the correct interpretation of Eq. (9.3).

9.3. Quantization on Riemannian Manifolds. Now suppose A is a Rie-
mannian manifold with metric g and ¢(¢) € M? describe the motion of a particle in
Al subject to the force due to a potential function V(g). Then g satisfies Newton's
equations of motion.

V(1)

(9.4) e =V {q(#)}).

As before. the Lagrangian density associated to this equation is given by

Ligv) = 5 b~ V() = go(a"s? — Vi)

oy
2 ‘
where v' = dz?(v) in local coordinates. The corresponding Hamiltonian is given by
the Legendre transform,

; aL{q.v ;
H(q.p) = piv' — L(q,v), where p; = —()(Lz2 = g;;(q)v’
&
and p; is the conjugate momentum to vi. So v/ = ¢'(x)p; and hence

, ; 1 S
H(q.p) =pv' — L{q.v) = pjv' — (29ij(q)l”'vj -V ((1))

: 1. 1.
=p;v’ — <§pwl - V(q)> = 5191'1«'1 +V(q)

(9.5) = %g”(r)pipj + Vig).
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If q(t) solves Eq. (9.4) and ¢'(t) := z%(q (t)) and p;(t) := gi;(q(t))¢’ (t) then

g = 2ia.p) _0H(g,p)
8pj 8 i
We now want to quantize H (g, p) by replacing:

and p; =

10
pz—>IDZ = andql—>Qz :]\/[wz

1 Oxt
where Q; is multiplication by x;. Working formally from Eq. (9.5) we conclude
= @) o 4 V()
~ 2 Y oriaa

This is not a very good answer since it is coordinate dependent. To remedy this,
notice at the classical level we could also write
H ——p; |
(¢ p) = 2fpfg z)p; + V()
which when quantized gives the operator,
- 11 0 0 1
H=———"—/999(2)5=— 4+ V(z) = —=Ap; + My
Qﬂaxlf ()83+() 2M+ v
The latter expression has the virtue of at least being coordinate independent.
The formal path integral quantization of the above system is given by

X 1 .
(9.6) e TH fxg) = 7 /(0) e o B(o().6(0))dt f(5(T)) Do
—o
where E(z,v) = %g(v, v) + V(z) is the energy. Possible rigorous interpretations of

the right side of Eq. (9.6) and its relationship to e TH when V = 0 are discussed
in Theorem 8.15 above.

9.4. Quantization of Infinite Dimensional Classical Systems. Quanti-
zation of infinite dimensional classical systems leads to infinite dimensional Schrédinger
Equations. The simplest of which are standard type heat equations.

9.4.1. Klein-Gordon Egquations. A non-linear Klein-Gordon equation is a non-
linear wave equation of the form,

b+ (~A+m*)o+¢° =0
for some function ¢ : R x R — R. This may be phrased as ¢ = —VV (¢) where

, 1 2 mz, 1
14 ::/ (—w +—2+—<D4>d,
(¢) y 2| | 59 T3 x

The quantization of this equation leads one to consider the partial differential equa-
tion in infinitely many variable,

duu(t,6) = 5 Awu(t,6) — V(@)u(t.0)

where H := L?(R?). The formal path integral quantization of this system is given
by

A0 = g [ e SO COL sy
T J(0)=¢o

See Glimm and Jaffe [37] and the references therein for more information about
this expression.
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9.4.2. Yang — Mills Equations. The Yang — Mills equations are the Euler La-
grange equations for

I(A) = /R Ny (F2 dtdx

where F4 = dA+ AA A and A : R — R¥™! ® g is a connection one form and
()% is a non-degenerate quadratic form determined by the Lorentzian metric on
R¥*! and an inner product on g = Lie(G) and G is a compact Lie group. The
corresponding path integral quantization measure is given informally by

(9.7) du(A) = 1 exp <—l/ |F‘4‘2 dtdlf) DA.

Z 2 Jrxgrd
Because of “gauge invariance” of the problem, this measure is really to be defined
on the non-linear space of connections modulo gauge transformations, M/G. Mak-
ing sense out of Eq. (9.7) is a part of the million dollar Clay Mathematics prize
pertaining to quantization of Yang-Mills fields.*

When d = 1 and R¢ = R! is replace by S! the space M /Gy simply becomes G
itself and the path integral in (9.7) reduces to the one like that in Eq. (9.6) with
M = G and V = 0. See the Driver and Hall [20] for more on this point and the
relation to symplectic reduction.

9.5. Loop Spaces. The loop spaces L{K') considered in Section 7 are models
of the configuration space in “string theory.” The action used in physics is the
relativistic area swept out by the string which leads to considering the so called
non-linear ¢ — models in the path integral formulation. In Section 7 we considered
a more tractable action which leads to a reasonable heat equation on L(K). The
heat “kernels” for this heat equation may be thought of as a replacements for
the non-existent Lebesgue measure on L£(K). As such one would eventually like
to understand the relationship between the analysis on £(K} and the topology of
L(K), i.e. something like a Hodge deRham theory and index theory for loop spaces.
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