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A NOTE ON EQUILIBRIUM GLAUBER AND KAWASAKI
DYNAMICS FOR FERMION POINT PROCESSES

EUGENE LYTVYNOV AND NATALIYA OHLERICH

ABSTRACT. We construct two types of equilibrium dynamics of infinite particle sys-
tems in a locally compact Polish space X, for which certain fermion point processes
are invariant. The Glauber dynamics is a birth-and-death process in X, while in
the case of the Kawasaki dynamics interacting particles randomly hop over X. We
establish conditions on generators of both dynamics under which corresponding con-
servative Markov processes exist.

1. INTRODUCTION

Let X be a locally compact Polish space. Let v be a Radon measure on X and let
K be a linear, Hermitian, locally trace class operator on L?(X,v) for which 0 < K < 1.
Then K is an integral operator and we denote by K (-,-) the integral kernel of K.

Let I' = I'x denote the space of all locally finite subsets (configurations) in X. A
fermion point process (also called determinantal point process) corresponding to K is a
probability measure on I' whose correlation functions are given by

(1.1) kﬁ”)(ml,...,xn) :det(K(xi,xj))ijl.

Fermion point processes were introduced by Macchi [20] (see also Girard [8] and
Menikoff [21]). These processes naturally arise in quantum mechanics, statistical me-
chanics, random matrix theory, and representation theory, see e.g. [4, 24, 25, 27] and the
references therein.

In [28], Spohn investigated a diffusion dynamics on the configuration space I'g for
which the fermion process corresponding to the Dyson (sine) kernel

K(z,y) =sin(z —y)/(r — y)

is an invariant measure.

In the case where the operator K satisfies K < 1, Georgii and Yoo [7] (see also [30])
investigated Gibbsianness of fermion point processes. In particular, they proved that
every fermion process with K as above possesses Papangelou (conditional) intensity.

Using Gibbsianness of fermion point processes, Yoo [29] constructed an equilibrium
diffusion dynamics on the configuration space over R?, which has the fermion process as
invariant measure. This Markov process is an analog of the gradient stochastic dynamics
which has the standard Gibbs measure corresponding to a potential of pair interaction
as invariant measure (see e.g. [1]).

On the other hand, in the case of a standard Gibbs measure, one considers further
classes of equilibrium processes on the configuration space: the so-called Glauber and
Kawasaki dynamics in continuum.
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The generator of the Glauber dynamics for a continuous particle system in R?, which
is a birth-and-death process, is informally given by the formula

(12 (HeP)0) = Y dwy\a)D P + [ ba)(DEF)() do.

reY

where

(1.3) (D, F)(7) =F(y\z) = F(), (DfF)(y)=F(yUz)—F(v).

Here and below, for simplicity of notations, we just write « instead of {z}. The coefficient
d(xz,v \ x) describes the rate at which the particle z of the configuration v dies, while
b(x,~y) describes the rate at which, given the configuration v, a new particle is born at x.

The Kawasaki dynamics of continuous particles is a process in which particles ran-
domly hop over the space R. The generator of such a process is then informally given
by

(1.4) (HxF)(y Z/ c(x,y,v\ 2)(Dg, F)(v) dy,

ey

where
(1.5) (D, F)(v) = F(y\zUy) — F(v)

and the coefficient ¢(z,y,~ \ ) describes the rate at which the particle « of the configu-
ration ~y jumps to y.

Glauber and Kawasaki dynamics of continuous particle systems in infinite volume
which have a standard Gibbs measure as symmetrizing measure were constructed in
[15, 16], see also [3, 9, 10, 12, 22, 31]. For further studies on Glauber and Kawasaki
dynamics, we refer to [5, 11, 14, 17].

The aim of the present note is to prove the existence of Glauber and Kawasaki dy-
namics of a continuous particle system which have a fermion point process as invariant
measure. Our choice of dynamics seems to be natural for a fermion system. We recall
that Shirai and Yoo [26] already constructed a Glauber dynamics on the lattice which
has a fermion point process on the lattice as invariant measure.

Using the theory of Dirichlet forms (see e.g. [19]), we will construct conservative
Markov processes on I with cadlag paths which have a fermion measure p as symmetriz-
ing, hence invariant measure. Furthermore, we will discuss the explicit form of the
L?(u)-generators of these process on a set of cylinder functions. These generators will
have the form (1.2) in the case of Glauber dynamics, and (1.4) in the case of Kawasaki
dynamics (with R? replaced by a general topological space X). Since we significantly
use the Papangelou intensity of the fermion point process, our study here is restricted
by the assumption that K < 1.

Throughout the paper, we formulate our results for both dynamics, and give the proofs
only in the case of the Kawasaki dynamics. The reason is that the proofs in the Glauber
case are quite similar to, and simpler than the corresponding proofs for the Kawasaki
dynamics.

Finally, let us mention some open problems, which will be topics of our further re-
search:

(1) Construction of Glauber and Kawasaki dynamics for fermion point processes in
the case where 1 belongs to the spectrum of the operator K (which is, e.g., the
case when K has Dyson kernel).

(2) Finding a core for the generator of the dynamics (compare with [15]).

(3) Deciding whether the generator of the Glauber dynamics for a fermion point
process has a spectral gap. (Recall that, in the case of a standard Gibbs measure



A NOTE ON EQUILIBRIUM GLAUBER AND KAWASAKI DYNAMICS FOR ... 69

with a positive potential of pair interaction, there is a Glauber dynamics whose
generator has a spectral gap [15]).

(4) Study of different types of scalings of Glauber and Kawasaki dynamics, in partic-
ular, suffusion approximation for Kawasaki dynamics (compare with [5, 11, 14]).

2. FERMION (DETERMINANTAL) POINT PROCESSES

Let X be a locally compact, second countable Hausdorff topological space. Recall
that such a space is known to be Polish. We denote by B(X) the Borel o-algebra in X,
and by By(X) the collection of all sets from B(X) which are relatively compact. We fix
a Radon, non-atomic measure v on (X, B(X)).

The configuration space I' := I'x over X is defined as the set of all subsets of X which
are locally finite

= {7 C X : |ya| < oo for each A € BO(X)}7

where | - | denotes the cardinality of a set and 5 := vy N A. One can identify any v € T
with the positive Radon measure - . e, € M(X), where €, is the Dirac measure with
mass at x, ) ., €.:=zero measure, and M (X) stands for the set of all positive Radon
measures on B(X). The space I" can be endowed with the relative topology as a subset
of the space M(X) with the vague topology, i.e., the weakest topology on I' with respect
to which all maps

D39 (f)i= [ f@(do) =Y fla), £ € GalX),
X ey

are continuous. Here, Cy(X) is the space of all continuous, real-valued functions on X
with compact support. We will denote the Borel o-algebra on I' by B(T"). A point process
i is a probability measure on (I, B(T")).

A point process p is said to have correlation functions if, for any n € N, there exists a
non-negative, measurable, symmetric function kl(L") on X" such that, for any measurable,
symmetric function f( : X™ — [0, 4+-00]

/ Z f(n)(xlv s 7$n) M(Ch/)
F{ N

T1,ey@p JCY
1 (n) (n)
= — Uy, o )R (21, - xn) v(day) - - v(dey,).
Tl' Xn ®
Let K be a linear, bounded, Hermitian operator on the space L?(X,v) (real or com-
plex) which satisfies the following assumptions:

(1) K is locally of trace class, i.e.,
Tr(PAKPy) < oo forall A€ By(X),

where Py denotes the operator of multiplication by the indicator function x of
the set A.
(2) We have 0 < K <1.

Under the above assumptions, K is an integral operator, and its kernel can be chosen
as

K(I’,y):/XKl(I,Z)Kl(Z,y)I/(dZ),

where K (-,-) is any version of the kernel of the integral operator V'K, [18] (see also [7,
Lemma A.4]).
A point process p having correlation functions

K (@1 ) = det(K (20,25))7 21
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is called the fermion (or determinantal) point process corresponding to the operator K.
Under the above assumptions on K, such a point process u exists and is unique, see e.g.
[18, 20, 24, 27].

Using the definition of a fermion process, it can be easily checked that p has all local
moments finite, i.e.,

/F<f,v>"u(dv)<oo, feCy(X), f>0, neN.

In what follows, we will always assume that the operator K is strictly less than 1, i.e.,
1 does not belong to the spectrum of K. Then, as has been shown in [7], the fermion
process p has Papangelou (conditional) intensity. That is, there exists a measurable
function r : X x ' — [0, +-00] such that

(2.1) / u(dy) /X (dz)F(z,7) = / () /X v(dz) r(z, 1) F (2,7 U )

for any measurable function F': X x T' — [0, +00].

Remark 2.1. Let us briefly explain the construction of the Papangelou intensity r(x, ),
following [7].

For each A € By(X), consider K5 := PyKP, as an operator in L?(A,v) and let
Jiap = Ka(l = Kp)™'. Denote by Jj(-,-) the kernel of the operator Jj; (chosen
analogously to the kernel of K). For any v € I, set

det Jia)(ya,7a) = det [Jja) (2, 25)]

with yo = {21,..., 2, } being any numeration of points of v (in the case yo = @, set
det Ji) (9, @) := 0). Now, for any z € A and y € T, set

m

i,j=1"

det Jpa)(z Uya, 2 Uva)
det JjA)(va,7A)

where the expression on the right hand side is assumed to be zero if det Jiaj(ya,va) = 0.
Let {A,, }rnen be any sequence in By(X) that increases to X. Then r(x,v) is a v@pu-a.e.
limit of ry, (z,7a, ) as n — oo.

Set J := K(1 — K)~!. The operator J is integral and we choose its kernel J(-,")
analogously to choosing the kernel of K. Note that

TA(J/', 7/\) =

Tr(PrJPy) = /A J(z,x)v(de) < oo.

The following proposition is a direct corollary of [7, Theorem 3.7 and Lemma A.1].
Proposition 2.1. We have, for v ® p-a.e. (x,v) € X x I':
r(z,y) < J(z,z).

3. EQUILIBRIUM DYNAMICS

In what follows, we will consider a fermion point process u corresponding to an oper-
ator K as defined in Section 2. We introduce the set FCy,(Co(X),T) of all functions of
the form

L3y F(y) =g9(e1,7), -5 (en: ),
where N € N, ¢1,...,on € Co(X) and g € C,(RY). Here, C,,(RY) denotes the set of
all continuous, bounded functions on RY.

For a function F : T' —= R, v € T, o,y € X, we introduce the notations (D, F)(7),
(DFF)(v), and (D_,FF)(y) by (1.3) and (1.5), respectively. We consider measurable
mappings

X xT 3 (z,7) — d(z,7) € [0,00),
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X xXxTI53 (z,y,7) — c(z,y,7) € [0,0).
Assume that
(31) C($, Y, 7) = C('Tv Y, 'Y)X{T(ac,'y)>07r(y,'y)>0}7 T,y € X7 AS I.

Remark 3.1. As we will see below, the coefficient ¢(x,y,~ \ ) describes the rate of the
jump of particle z € v to y. For each v € I' and z € R\ ~, we interpret r(z,7) as
exp[—E(x,v)], where E(x,~) is the relative energy of interaction between configuration
~ and particle z. Hence, if r(y, v\ ) = 0, then the relative energy of interaction between
the configuration v\« and particle y is +00. Hence, it is intuitively clear that the particle
2 cannot jump to y, i.e., c(x,y,7 \ z) should be equal to zero. A symmetry reason also
implies that we should have c¢(z,y,v\ z) = 0if r(z,7\ ) = 0, i.e., if the relative energy
of interaction between z € v and the rest of configuration is co.

Further, we assume that, for each A € By(X),
(3.2) ) [ )i\ a) <o,
63) [ ) [ ) [ e\ ol o) < x.

‘We define bilinear forms

(84)  E(F.C) = / () /X 2(dr) d(z, \ 2)(D; F)(1)(D; G) (),

(85)  Ex(F.G) = / () /X +(de) /X v(dy) ez, v, v\ )(D5F F)(7) (D G) (),

where F,G € FCy(Co(X),T).
We note that, for any F € FC,(Co(X),T), there exist A € By(X) and C > 0 such
that
(D F)(9)] < Cxale), [(Dg, F)N < Clxal@) +xaly), V€T, zyeX.

Therefore, by assumptions (3.2), (3.3) the right-hand sides of formulas (3.4) and (3.5)
are well-defined and finite.
Using (2.1) and (3.1), we have, for any F' € FCp(Co(X),T):

&(P) = [ w(an) [ vtdn) [ vt r(oetn)

x XMWWM(M Uy)— F(yU))?
- / u(d) /X v(dx) /X (dy) (@, 7 \ )@y, 7 \ )
1

X X{r(y,1\y)>0} m(Dy‘JF )%(7).

Here, we used the notation
Ek(F) :=Ek(F, F).
Therefore, for any F,G € FCy(Co(X),T),

Ex(F,C) = / () /X +(dz) /X w(dy)e(, y,7 \ 2) (D5 F) () (D5 G) (),

I
where
1 7(y,7)

c(z,y,7) =5 (C(% Y, 7) + cYs T, 7) X (r(27) >0} 7"($7)> .
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Note that, by (3.1), we have é(z,y, ) = &(z,y,7). Therefore, without loss of generality,
in what follows we will assume that é(x,y,vy) = c(z,y,7), i.e

(3.6) r(@,v)e(, y,7) =y, v)e(y, z, 7).

Lemma 3.1. We have &(F,G) = 0 for all F,G € FC,(Co(X),T') such that F = 0
p-a.e., =G, K.

Proof. It suffices to show that, for F' € FCy(Co(X),I') such that F' = 0 p-a.e., we have
(D F)(v) =0 ji-a.e. Here, fi is the measure on X x X x I defined by

(3.7) g(dx, dy, dy) := c(x,y,v \ x)y(dzx) v(dy) p(dy).
For any F' as above, we evidently have that F(y) = 0 j-a.e. Next, by (2.1) and (3.1)

/F () /AV(dx) /A v(dy)[F(y\ = Uy)le(z, y,7\ @)
/F#(dV)/AV(dw)/AV(dy)r(x,v)lF(vUy)IC(x,y,v)X{r(m»o}W

Y,7)
= [ty [ i) [ Saniroee s\ 0 HET D o0
_ da olx r(z, v\ y)
68 = [ud) [ vld) [ AdnIFO)en \ R
Since F is bounded, by (3.3) the integral in (3.8) is finite. Therefore,
(3.9) |E ()] m < oo forjira.a. (z,y,7) € X x X xT.
Because F' = 0 fi-a.e., by (3.8) and (3.9), F(v\zUy) =0 fi-a.c. O

By Lemma 3.1, the bilinear forms (g, FC,(Co(X),I')) and (Ek, FCL(Co(X),T')) are
well defined on L%(T, p).

Lemma 3.2. 1) The bilinear form (Eq, FCy(Co(X),T)) is closable on L*(T',u) and its
closure will be denoted by (€, D(Eg)).
2) Assume that, for some u € R,

(3.10) /A v(dx) /A () \ )\ ) Xty ¢@ 5,7 \ 9) € L(T, )

for all A € By(X). Then the bilinear form (Ex, FCy(Co(X),T)) is closable on L*(T, )
and its closure will be denoted by (€x, D(Ek)).

Proof. Let (F,,)p%, be asequence in FCy,(Co(X),T") such that || F, ||z ) — 0asn — oo
and
(3.11) Ex(F, — Fr) =0 as n,k— oo.
To prove the closability of x, it suffices to show that there exists a subsequence {F,, }22 ;
such that Ek(F,,) — 0 as k — oo.

Since ||Fy|z2(r,) — 0 as n — oo, there exists a subsequence (Fy(Ll))n 1 of (Fr)S,

such that F,(Ll)(’y) — 0 for fira.a. (z,y,7v) € X x X xT'. Next, by (3.10), we have, for any
Ae Bo(X),

/ p(dy) / v(dx) / v(dy)e(z,y, 7\ 2)r(y, 7\ )" T X prnaysoy [FD (v \ 2 U y)|
I A A
- / u(dy) / v(dz) / U(dy)r(@, )@, 117 X eys0y FO (y U )|
T A A
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:/Fu(dy)/Au(dx)/Av(dy)r(wm\y)r(y,v\y)“

X X{r(y,'y\y)>0}c(xa Y, \ y)lFT(ll)(fY)|

< ( / u(dvnF,st)m( / u(dw( [ vty [ @)

24 1/2
X (Y \ Y X (g \)>03 (@, Y, 7\ y)) ) —0 as n— oo
Therefore, there exists a subsequence (F,(LQ))%O:1 of (F,(Ll))g“’:1 such that F)\” (v\zUy) — 0
as n — oo for
(@, y, v\ 2)r (Y, 7 \ ) “Xrnay>0yy (de)v(dy)p(dy)-ae.  (z,y,7) € X x X x T
By (3.1), the latter measure is equivalent to fi, and therefore
(3.12) (D;ZFT(Lz))(’y) — 0 for fra.e. (z,y,7) € X x X xT.
Now, by (3.12) and Fatou’s lemma
Ec(F®) = [ (D2 )02 . dy, )
2
— [ (D F@)0) =t (D27 FE))) . dy. )

<lminf [ (D, FP)(3) — (Dy)f F)())? fide, dy, dv)

M— 00 Ty m
= liminf &k (F? — F(?)),
which by (3.11) can be made arbitrarily small for n large enough. ]

Before proceeding with our study of the bilinear forms (€g, D(£g)) and (€k, D(Ek)),
let us briefly recall some definitions from the theory of Dirichlet forms, see [6, 19] for
details and further generality.

Let E be a Polish space, let B(FE) be the Borel o-algebra on E, and let m be a Radon
measure on (E, B(E)). Let (£, D(£)) be a closed, symmetric, non-negative, bilinear form
on L?(E,m). Then (€, D(€)) is called a Dirichlet form if, for each F € D(£), we have
(FV0O)Ale D(E) and

EW(FVO)AL) <E(F).
Let (€, D(€)) be a Dirichlet form on L?(E,m). For a subset A C E, we define
D(&)s:={FeDE)|F=0o0nE\ A}.
A sequence (Ay)nen of closed subsets of F is called an E-nest if
U D),
neN

is dense in D(E) with respect to the norm

1/2
I Ipey = (EC)+ 1 Nlz2mm) "
A subset N C FE is called £-exceptional if
Nc ()4
neN

for some E-nest (A, )nen. Note that every Borel £-exceptional set has m measure zero.
A property of points in F holds £-quasi-everywhere (abbreviated £-q.e.) if the property
holds outside some £-exceptional set.
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Assume that there exists a subset F of D(£) N C(FE) which is dense in D(E) with
respect to the norm || - ||p(e) and such that the functions from F separate points of
E. Then, the Dirichlet form (£, D(£)) is called quasi-regular if there exists an E-nest
(A,)nen consisting of compact sets in E.

Now, completely analogously to [16, Lemma 3.3], we get

Lemma 3.3. (£, D(Eq)) and (Ex, D(Ex)) are Dirichlet forms on L*(T, p).

Remark 3.2. We note that the central idea of the proof of Lemma 3.3 is that, for each
function F: T — R and any vy € T, x € v, and y € R9\ v,

(D (FVO) A < (D )W), (D (FV0) A < Dy, F)(v)].

We now need the bigger space r consisting of all Z; U {oco}-valued Radon measures
on X, which is Polish, see e.g. [13]. Since I' € T and B(I')NT = B(T'), we can consider 1
as a measure on (I, B(I')) and correspondingly (£g, D(Ec)) and (Ex, D(Ek)) as bilinear
forms on L? (F, ).

Lemma 3.4. Under the assumption of Lemma 3.2, (£g,D(Eg)) and (Ex, D(Ek)) are
quasi-reqular Dirichlet forms on L2(f‘7 ).

The proof of Lemma 3.4 is analogous to that of [16, Lemmas 3.3 and 3.4], so we omit
it.
Lemma 3.5. The set I'\ T is exceptional for both (£g, D(Eg)) and (Ex, D(Ek)).
Proof. We fix any metric on X which generates the topology on X. For any a € X and
r > 0, we denote by B(a,r) the closed ball in X, with center at x and radius r. It suffices

to prove the lemma locally, i.e., to show that, for any fixed a € X, there exists r > 0
such that

Nyi={yel: sup ~({z})>2}
z€B(a,r)

is Ek-exceptional. So, we fix any a € X and choose r > 0 so that B(a,2r) € By(X).
By [23, Lemma 1], we need to prove that there exists a sequence u,, € D(Ek), n € N,

such that each u,, is a continuous function on T, Uy — XN, pointwise as n — oo, and
sup,en €k (Un) < 0.
Fix any n € N such that

(3.13) 2/n <.

Let
{B(ag,1/n) | k=1,...,K,},

with ay € B(a,r), k=1,...,K,, be a finite covering of B(a,r). Let f : R — R be given
by f(u) i= (1— Jul) V0.
For each k =1,..., K,, we define a continuous function f,g") : X - R by

™)(z) := f(n dist(z, B(ay, 1/n))), =€ X.

Here, dist(z, B) denotes the distance from a point € X to a set B C X. We evidently
have:

(3.14) XB(ap,1/n) < < XB(ay,2/n)-
Let 1 € CL(R) be such that X2,00) < 9 < X[1,00) and
(3.15) 0 < ’lbl < 2X(1,oo)~
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We define a continuous function
T390 up(y):=y < sup <f,§”),v>> ,

whose restriction to I' belongs to FCy(Cy(X),T"). Evidently, u, — xn, pointwise as
n — oo.

By (3.13), (3.14), (3.15), and the mean value theorem, we have, for each vy € T, x € ~,
ye X\,

2
<D;y+un>2<v><4( sup (f™y\eUy)—  sup <;§")m>>
ke{l,...,K,} ke{l,...,K,}
<4 sup (M oy \auy) — (£ )2
ke{l,...,.K,}
§8< sup  f(x)2+  sup ;i")(y)2>
ke{l,...,K,} ke{1,...,.K,}

IN

8< SUD  XB(ap.2/n)(®) +  sup XB(ak,Q/n)(y))
ke{l,...,K,} ke{l,...,K,}

< 8(XB(a,27") (CL’) + X B(a,2r) (y))

Hence, by (3.3),
sup €k (un) < 00,

which implies the lemma. ([l

Let us briefly recall some notions appearing in Theorem 3.1 below, for further details
see e.g. [6, 19]. Let

M = (@, F, (F1):>0, (©1)r>0, (X(1))i0, (P~ )er)

be a Markov process I'. Then M is called a conservative Hunt process if it satisfies the
following additional properties:

(Normal property) P,(X(0) =v) =1for all y €T

(Infinite life-time) P (X(t) € T for all ¢t > 0) =1 for all y € T.

(Right continuity) For each w € Q, [0,00) 3 ¢t +— X(t,w) € I is right continuous.
(Strong Markov property) For every (Fy);>o-stopping time 7 and every probabil-
ity measure m on (I', B(T")),

P, (X(r+t) € A|F,) =Py (X(t) € A) P,-as.

for all A € B(I') and ¢t > 0. Here, P, (-) := [ m(dvy)P(-).

(Left limits) For every probability measure m on (I', B(T")), limsy, X(s) exists in
I' forallt >0 P,,-a.s.

(quasi-left continuity) For every probability measure m on (I', B(T)), if 7, 7,,
n € N, are (FF™);>0-stopping times such that 7, 1 7, then X(7,) — X(7) as
n — oo P,,-a.s. Here, Ffm denotes the completion of the o-algebra F; with
respect to the probability measure P,,

Let F: A— R, ACT,and let (£,D(€)) be a Dirichlet form on L?*(T, ). Then the
function F' is called £-quasi-continuous if there exists an increasing sequence (A;)nen
of closed subsets of I" which form an £-nest, |J, .y An C A, and for each n € N the
restriction of F' to A,, is a continuous function.

Let M and M’ be two Hunt processes with state space I', and denote by (p¢)i>0,
(p})e>0 their transition semigroups. Then M and M’ are called p-equivalent if there
exists a set S € B(I") such that

neN
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o u(I'\ S) =0;

e S is both M-invariant and M’-invariant;

o (p:F)(y) = (i F)(y) for each t > 0, each bounded measurable function F : I' —
R, and each v € S.

Recall that S being M-invariant means that there exists Qr\g € F such that
Qr\s D {XEN(T'\ S) # @ for some t > 0}

and P (Qp\g) = 0 for all v € S. Here, X! (w) is the closure of {X(s,w) | s € [0,#]} in T.
We now ready to formulate the main result of this paper.

Theorem 3.1. Let (3.2), respectively (3.3) and (3.10), hold. Let § = G,K. Then we
have:
1) There exists a conservative Hunt process

MF = (QF, F, (F})i>0, (0))i>0, (X*(t))r>0, (P!)ser)

on T' which is properly associated with (&, D(&)), i.e., for all (p-versions of) F €
L3(T, u) and all t > 0 the function

(3.16) L3y plF(y):= /Q F(X(t)) dP?,

is an E-quasi-continuous version of exp(—tHy)F', where (Hy, D(Hy)) is the generator of
(&4, D(&;)). MP is up to p-equivalence unique. In particular, M* is p-symmetric (i.e.,
prﬁqu = prng,u for all F,G : T — Ry, B(T')-measurable), so has i as an
tnvariant measure.

2) MF from 1) is up to p-equivalence unique between all Hunt processes
M’ = (Q,F, (F})¢0, (01)¢0, (X'(t))iz0, (P))yer) on I having p as invariant measure
and solving the martingale problem for (—Hy, D(Hy)), i.e., for all G € D(Hy)

5(X’(t))—é(x'(0))+/o (H;G)(X'(s))ds, =0,

is an (F})-martingale under P, for &-qe. v € T. (Here, G denotes an Es-quast-
continuous version of G.)

Remark 3.3. In Theorem 3.1, M?* can be taken canonical, i.e., QF is the set of all cadlag
functions w : [0,00) — T' (i.e., w is right continuous on [0, 00) and has left limits on
(0,00)), XE(t)(w):=w(t), t > 0, w € QF, (F!);>0 is the filtration generated by (X*());0,
F*? is the minimal o-algebra containing all Fg, t > 0, and 6%, t > 0, are the corresponding
natural time shifts.

Proof of Theorem 3.1. The first part of the theorem follows from Lemmas 3.4, 3.5,
the fact that 1 € D(&) and &(1,1) = 0, § = G,K, and [19, Chap. IV, Theorem 3.5
and Chap. V, Proposition 2.15]. The second part follows directly from the proof of [2,
Theorem 3.5]. O

Now we will derive explicit formulas for the generators of &g and £k. However, for
this, we will demand stronger conditions on the coefficients d(z,v) and c(z, y, ).

Theorem 3.2. 1) Assume that, for each A € By(X),
[ Aty dten\a) € ),

(3.17) /Au(dx)b(;v,w) € L3 (T, ),
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where
(3.18) b(z,v) :=r(z,y)d(z,v), z€X, ~el.
Then, for each F € FCy(Co(X),T),

(3.19) (HoF)(7) = - /X v(dz) bz, 7) (D} F) ()~ /X Y(dz) d(z,\2) (DF F)(7)  peace.

and (Hg, D(Hg)) is the Friedrichs extension of (Hg, FCp(Co(X),T)) in L*(T, u).
2) Assume that, for each A € By(X),

(3.20) /X +(de) /X v(dy) ez, .7\ 2)(xen () + xa (9)) € LT, ).

Then, for each F' € FCy(Co(X),T),
(3.21) (HF)() = —2 / +(dz) /X vdy)e(e, v, 7\ 2) (D5 F)(y)  prace,

X
and (Hyx, D(Hx)) is the Friedrichs extension of (Hg, FCy(Co(X),T)) in L*(T, u).

Proof. By (2.1) and (3.6), the theorem easily follows from our assumptions (3.17), (3.20).
O

3.1. Examples. For each s € [0, 1], we define

(322) C(Z‘, Y, 7) = CL(.’E, y)?“(.]?, ’Y)S_lr(y? V)SX{r(z,’y)>0, r(y,y)>0}-

Here, the function a : X? — [0,00) is measurable, symmetric (i.e., a(z,y) = a(y,x)),
bounded, and satisfies

(3.23) sup/ a(z,y) v(dy) < .
zeX JX
Assume also that there exists A € By(X) such that
(3.24) sup J(z,x) < oo.
zeX\A

Note that ¢(x,y, ) satisfies the balance condition (3.6)

Proposition 3.1. Let the coefficient c(x,y,7v) be given by (3.22), and let conditions
(3.23), (3.24) hold. Then, for each s € [0,1], conditions (3.3) and (3.10) are satisfied,
and therefore the conclusion of Theorem 3.1 holds for the corresponding Dirichlet form.

Furthermore, for s = 1, condition (3.20) is satisfied, and hence the conclusion of
Theorem 3.2 holds for the corresponding generator (Hg, D(Hk)).

Proof. Let s € [0,1]. We have, by (2.1), (3.23), (3.24) and Proposition 2.1,
/F () /X +(dz) /X v(dy)ele, 1,7\ 2)(xa (@) + xa ()
- / u(d) /X v(dx) /X v(dy)ae, y)r(z,7)r(y, 1)’

X X{r(z,7)>0,7(y,7)>0} (XA(x) + XA(y))

< [ wtan) [ wtas) [ tamaten)
X (LA T (2, 2)) (LA I (y,9) (xa(@) + xa(y)) < oo,
so that condition (3.3) is satisfied.
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Next, setting u = —s, we see that in order to show that (3.10) is satisfied, it suffices
to prove that, for each A € By(X),

/ (dx) / V(dy)ale, y)r(e v\ y)* € L2(u).
A A

So, by Proposition 2.1, (2.1), (3.23), (3.24), and the boundedness of a, we have

Jtan( [ via | ’Y(dy)a(x,y)r(ggﬁ\y)ﬁ?

:/Fu(dv)/AV(dy)v"(y,v)/AV(dxl)AV(dxz)a(fl,y)a(ffz»y)r(fﬂlﬂ)sr(@vﬂs
+/Fu(dv)/AV(dyl)/Av(dyz)/AV(dxl)/AV(d$2)7"(y2»7)7”(y177Uy2)

x a(x1,y1)a(re, y2)r(xy, v Uy2)*r(ze,y Uy)®
< / o(dy)T (. ) / v(dry) / v(dza)a(wr, y)a(ws, y) (1 + I (1, 21)) (1 + (22, 7))
+ /A v(dy) / v(dys) /A v(dey) /A vdas)a(er, y)a(ws, vo)

x J(y1,y1)J (Y2, y2) (1 + J (21, 21)) (1 + J (22, 72)) < 00.

Now, let s = 1. Analogously to the above, we have
2
Jtan ([ o) [ vtaseto i\ o6 +awm))
r X b'e

:/F,u(d'y)/xV(dx)r(x,’y)/xy(dyl)/XV(dyg)a(x,yl)a(x,yg)
X (Y V)T (Y2 VX {r(2,9) >0, 7 (51,7) >0, m(y2,7) >0} (X (@) + X (y1)) (xa () + xa(y2))
+ [ ) [ vtde) [ vidarGen sty v

></XV(dyl)/XV(dyQ)a(iﬂlayl)a($27y2)r(y1,’7U$2)T(y2,’YUfCl)

X X{r(z1,7Uz2)>0, r(wa,7Uz1)>0, 7(y1,7Um2) >0, 7(y2,7Uz1) >0}
X (xa(z1) +xa(1))(xa(r2) + xa(y2))

< /X v(dz) /X v(dy) /X v(dys)a(e, y1)a(z, ys)
< J(y1,y1)J (2, y2) (xa(®) + xa(y1)) (xa(®) + xa(y2))
n /X v(dir) /X v(dis) /X v(dys) /X v(dya)aler, y1)alez, ys)

x J(y1,91)J (Y2, y2) (xa(@1) + xa(y1)) (xa(z2) + xa(y2)) < oo.

Next, for each s € [0, 1], we define
(3.25) d(@,7) = r(2,7)" " X fr(z)>0
so that

b(x’7) = r(x”Y)SX{r(x,’y)>0}~
Analogously to Proposition 3.1, we get
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Proposition 3.2. Let the coefficient d(z, ) be given by (3.25). Then, for each s € [0,1],
condition (3.2), is satisfied, and hence the conclusion of Theorem 3.1 holds for the
corresponding Dirichlet form.

Furthermore, for s = 1, condition (3.17) is satisfied, and hence the conclusion of
Theorem 3.2 holds for the corresponding generator (Hg, D(Hg)).

We finally note that all our assumptions are trivially satisfied in the case of bounded
coefficients ¢(z,y,v) and d(z,7), b(z,7), respectively.
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