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GREEN MEASURES FOR MARKOV PROCESSES

YURI KONDRATIEV AND JOSE L. DA SILVA

ABSTRACT. In this paper we study Green measures of certain classes of Markov
processes. In particular Brownian motion and processes with jump generators with
different tails. The Green measures are represented as a sum of a singular and a
regular part given in terms of the jump generator. The main technical question is to
find a bound for the regular part.

Mu Bupuaemo Mipw I'piHa 41 mZesSKHX KJaciB MapKiBCBKHUX IPOIECiB. 30KpeMma
Iuist 6POYHIBCHKOTO PyXY i cTpubkopux mpomecis. Mipu I pia MicTaTs cuHTYIApHY i
peryssipHy KoMmoHeHTH. OCHOBHA 3a/1a49a MOJISITAE B OIIHIN PEryJIspHOl YACTHHH.

1. INTRODUCTION

Let X(t),t > 0 be a time homogeneous Markov process in R¢ starting from the point
x € R?. For a function f :R? — R we consider the following heuristic object

V(f,x) = / " B0,

If this quantity exists then V(f, x) is called the potential for the function f. The notions
of potentials is well known in probability theory, see e.g., [1, 11].

The existence of the potential V(f, z) is a difficult question and the class of admissible
f shall be analyzed for each process separately. An alternative approach is based on the
use of the generator L of the process X. Namely, the potential V'(f, z) may be constructed
as the solution to the following equation:

—LV =F.

Of course, there appear a technical problem of the characterization of the domain for
the inverse generator L~'. For a general Markov process we can not characterize this
domain.

In the analogy with the PDE framework, we would like to have a representation

V(t’x) = - f(y)g(x’ dy)7

where G(z, dy) is a measure on R?. This measure is nothing but the fundamental solution
to the considered equation and traditionally may be called the Green measure for the
operator L. Our aim is to study Green measures for certain classes of Markov processes.
We stress again that the concepts of potentials and Green measures are related in the
same manner as the notions of solutions and fundamental solutions to the corresponding
equations.

In this paper we discuss general notion of Green measures for Markov processes and
consider particular examples of such processes for which the existence and properties of
Green measures may be analyzed.
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2. GENERAL FRAMEWORK

We will consider time homogeneous Markov processes X (t), t > 0 in R?, see for
example [1, 3, 10, 11]. A standard way to define a Markov process is to give the probability
Pi(z, B) of the transition from the point 2 € R? to the Borel set B C R? in the time
t > 0. In some cases we may have

Py(z,B) = /Bpt(%y) dy,

where p;(x, y) is the density of the transition probability (heat kernel), that is, P;(x,dy) =
pt(x,y) dy. The function

g(z,y) = /0ij pe(x,y)dt

is called the Green function, although the integral here may diverge. The existence of
the Green function for a given process or transition probability, even for simple classes
of Markov processes, is not always guaranteed, see examples below. Nevertheless, Green
functions for different classes of Markov processes are well known in probability theory,
see, e.g., [2, 4] and references therein.

As an alternative we introduce the Green measure by

G(z,dy) ::/ Pi(x,dy)dt, zeR?
0

assuming the existence of this object as a Radon measure on R?. Then we would have
G(z,dy) = g(x,y) dy. The aim of this paper is to show how to define and study Green
measures for certain particular Markov processes in R¢.
Let us be more precise. We can start with a Markov semigroup T'(¢),t > 0, that is,
a family of linear operators in a Banach space E. As E, we may use bounded measur-
able functions B(R?), bounded continuous functions C,(R%) or Lebesgue spaces LP(R?),
p > 1 depending on each particular case. This family of operators satisfy the following
properties:
(i) T(t) € L(E), t =0,
(i) T(0) = 1,
i) imT()f=f, f€E,
t—0+
(iv) T(t+s) =T(t)T(s),
(V) Vf=0 T(@t)f =0.
The semigroup is conservative if
(vi) T(t)1 = 1.
The semigroup T'(t), t > 0 is associated with a Markov process {X (¢),t > 0 | P,,z € R9}
if

(T(t)f)(x) = E*[f(X(1))] = /Rd )P (x,dy), feE.

The transition probabilities may be constructed from the semigroup by choosing f = 1 4,
A € B(R?), that is,

Pz, A) = (T(t)14)(x).
Now we introduce the resolvent of the Markov semigroup 7'(¢), ¢ > 0. Let A > 0 be given.
The A-resolvent of the Markov semigroup is the linear operator Ry : E — FE defined by

(@)= [ eNaon@a= [Te [ wne.da

for any f € E and = € R%.
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Denote by By(R?) the family of bounded Borel sets in R? and Cy(R?) the space of
continuous functions with compact support.

Definition 2.1. The Green measure for a Markov process X (¢), t > 0 with transition
probability P;(x, B) is defined by

G(x,B) := /Oo Pi(z,B)dt, B € By(R%),
or ’ .
[ g = [ SR fe @
whenever these integrals exist.

The Markov generator is a characteristic of a Markov semigroup. More precisely, we
have the following definition.

Definition 2.2. We set

D@wz{fEE‘T@{—f

converges in F when t — 0+}

and for every f € D(L), z € R?

t—0+ t
Then D(L) (the domain of L) is a linear subspace of E and L : D(L) — E is a linear
operator called the generator of the semigroup 7'(¢), t > 0.
There are several known properties of the generator L and and we have the full de-
scription of the Markov generators via so-called maximum principle, see, e.g., [2, 4].

From the relation between semigroup and generator we have
E” U fX(@) dt] = | fWG(z.dy) = (L' f)(x) = / (T@)f)(@)dt  (2.1)
0 Rd 0

for every f € Co(R?). Because any Radon measure defines a generalized function, then
we may write

G(z,dy) = g(x,y) dy,
where g(z,-) € D'(R?) is a positive generalized function for all z € R%. In view of (2.1)
the Green measure is the fundamental solution corresponding to the operator L. Note
that the existence and regularity of this fundamental solution produces a description of
admissible Markov processes for which the Green measure exists. In Section 4 we present
some examples and show the existence of the Green measure under the assumption d > 3.
This moment is one more demonstration on the essential influence of the dimension of
the phase space on the properties of Markov processes.

3. JuMP GENERATORS AND GREEN MEASURES

Let a : R? — R be a fixed kernel with the following properties:

(1) Symmetric, a(—z) = a(z), for every x € RY.
(2) Positive and bounded, a > 0, a € Cy(R?).

(3) Integrable
/ a(y)dy = 1.
R4
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Consider the generator L defined on F (as mentioned above) by
(Lf)(x) = /Rd a(z —y)[f(y) = f(@)]dy = (ax f) () - f(z), eR™

In particular, L* = L in L?(R%) and L is a bounded linear operator in all LP(R%), p > 1.
We call this operator the jump generator with jump kernel a. The corresponding Markov
process is of a pure jump type and is known in stochastic as compound Poisson process,
see [12].

Several analytic properties of the jump generator L were studied recently, see for
example [5, 9, 8]. Here we recall some of these properties necessary in what follows.

Because L is a convolution operator, it is natural to apply Fourier transform to study
it.

At first notice that, due to the symmetry of the kernel a, its Fourier image is given by

k) = [ e aly)dy = [ cos((k)aly) d
Rd R4
Then, it is easy to see that
a(0)=1, a(k)<1, k#£0,

a(k) = 0,k — oo.
On the other hand, the Fourier image L is the multiplication operator by

L(k) = a(k) —1
that is the symbol of L.

We make the following assumptions on the kernel a.

(H): The jump kernel a is such that ¢ € L'(R?) and has finite second moment,
that is,

/ |z|?a(z) dz < oo.
Rd

Denote by Gx(z,y), =,y € R% X\ € (0,00) the resolvent kernel of Ry(L) = (A — L)~
This kernel admits the representation

g,\(may)z (5(3c—y)+G>\(9c—y))7 AE (0,00)7

1+ A
with

Gr =3 = (3.1)

where ay,(z) = a**(x) is the k-fold convolution of the kernel a. Notice that the resolvent
kernel Gy (x,y) has a singular part, §(x — y) and a regular part Gy(z —y). The Green
function, as a generalized function, has the form

Go(z) = d(z) + Go(x).

The transition probability density p(¢,«) in terms of Fourier transform has represen-
tation

1 ] a —
p(t,z) = @ny /Rd pilk.a)+t(a(k)=1) 4.

and for the resolvent kernel

g/\($>y) = _(L - )‘)_1($>y)a
holds
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1 i(k,z—y)
Grle =) = - /R i

27T)d dl—&(k)+>\ '
For a regularization of the last expression we write
1 1 . a(k)
L—a(k)+Xx 1+X (IT+N1—ak)+A)

Then for operators we have

or in terms of kernels
1 o a(k)
Gz —vy) = —— ek —y)
M= Y) = G /]R 1+ N1 —alk) + )
We summarize our considerations. The study the resolvent kernel (Green kernel) is
reduced to the analysis of the regular part Go(z), that is,

dk.

Go(e) =) ar(z),  arlx)=a™(x),
k=1

where ay(x) is the k-fold convolution of the kernel a. The Fourier representation for Gy
is given by

o= 1 pilha) (k)
Go(@) (2m)d /R 1—a(k) dk.

For d > 3 this integral exists for all z € R? that follows from the integrable singularity
of (1 —a(k))~! at k= 0. The latter is the consequence of our assumptions on a(z).

4. PARTICULAR MODELS

The main technical question is to obtain a bound for the k-fold convolution ay(z) in
k and x together for the analysis of the properties of Go(z). From stochastic point of
view, ay(z) is the density of sum of k i.i.d. random variables with distribution density
a(z). Unfortunately, we can not find in the literature any general result in this direction.
There are several particular classes of jump kernels for which we shall expect such kind
of results, see [8].

(1) Ezponential tails or light tails. That is, the kernel a(x) satisfies the upper bound
a(z) < Ce_‘s‘xl, 0> 0.

(2) Moderate tails. In this case the asymptotic of a(z) and z — oo is given by

C

(3) Heavy tails. The kernel a(z) has an asymptotic similar to (4.1) with v € (0, 2),
that is,

C
a(x) ~ Wa v € (0,2).

In both cases the exponential tails and moderate tails, the kernel a(x) has second moment.
On the other hand, the case of heavy tails the second moment of a(z) does not exists.

Below we consider two examples of kernels a(x) and show the bound for the regular
part of the resolvent kernel Go(z).
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4.1. Gauss Kernels. Assume that the jump kernels a(z) has the following form:

£

a(z) = Cexp (—bx

. ) C,b> 0. (4.2)

Proposition 4.1. If the jump kernel a(z) be given by (4.2) and d > 3, then holds

2
Go(z) < Cyexp (—MZ') )

Proof. By a direct calculation we find
(z) = C b|z|?
ag 96)——kd/2 exp | ——op

with C = C(b,d). Therefore for d > 3 we obtain
= =1 blz|?
Zak(x) = CZWGXP (— ok )
k=1 k=1

= 11 b\
CZZ kd/2 ) (_ 2%

k=1n=0
Sy | 1/ bjz]?\"
o3 (3 ) o (55)
n= =1

As the series Y17 b = ((d/2+n) < ((3/2) for d/2+n > 1< d > 3, where ((s),
s > 1 is the Riemann zeta function, then we obtain

Golo) < CC3/2) 3 (—b';f?)n — Crexp (—b';ﬁ) |

n=0

Go()

]

4.2. Exponential Tails. Now we investigate the case when the jump kernel a(z) has
exponential tails, that is,

a(z) < Cexp(—dlz|), §>0. (4.3)

Proposition 4.2. If the jump kernel a(x) satisfies (4.8) and d > 3, then there exist
A, B > 0 such that the bound for Go(x) holds

Go(x) < Aexp(—DB|z]).
Proof. It was shown in [8] that
an(z) < Cn~? exp(—cmin(|z|, |22 /n)).
This implies the following bound for a,,(x)
an(z) < Cn_d/Q(exp(—dx\) + exp(—clz*/n)).

Hence, it is simple to obtain the bound for Go(z), namely for d > 3

Go(x) = Z an(x) < Cyexp(—ci|z|) + Cyexp(—ca|z|?)
n=1

< Aexp(—B|zl). O
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4.3. Brownian Motion. Let us consider another concrete example of a Markov process.
Namely, denote B(t), t > 0 the Brownian motion in R%. The generator of this process
is the Laplace operator A considered in a proper Banach space E. As above we are
interested in studying the expectation of the random variable

:/OooﬂBt

for certain class of functions f : R? — R. To this end, we introduce the following class
of functions

CL(RY) = {f: R? = R : f is continuous, bounded and belongs to L; (R%)}.

It is a Banach space with the norm || f|lcr := || flloo + || f]l1, Where || - ||oo is the supremum
norm and || - ||; is the norm in L;(R%)

Proposition 4.3. Let d > 3 be given. The Green measure of Brownian motion is

C(d
G(z,dy) = Go(r —y)dy = % dy.
|z -yl
Proof. Note that due to (2.1) we have
- fly
B () = -a7 @) = [ o LY ay
R4 |z — yl
Then
f) ‘ / f) / f)
Iy < Y ay| + Iy
[1@1 |"1j - y|d_2 |lz—y|<1 |$ - y|d_2 lz—y|>1 |"1j - yld_2
< Cillfllee + Coll fll 2, may
<C|fller
where we have used the local integrability in y of |z —y|?>~?. It means that every function
from C'L(R?) is integrable with respect to the Green measure. O

Remark 4.4. In a forthcoming paper we will investigate the additive functionals for time
change Markov processes. More precisely, let X (¢), t > 0 be a Markov process in R? with
generator L and denote by u:(da) the marginal distribution of X (¢). That is, p; is the
solution of the Fokker-Planck equation

Opu
el
ot Ht

In addition, Assume that an inverse subordinator E(t), ¢ > 0 is given and consider
random time change

Y(t) = X(E(t)), t>0.

It is known that the marginal distribution v; of Y (¢) holds a subordination formula, see
[7]

i) = [ " D)y (da) dr

where D;(7) is the density distribution of E(t). If P;(x,dy) is the transition probability
of X(t), then the Green measure of Y (¢) is (heuristically) given by

G(z,dy) = / / (z,dy)Dy(7) d7 dt.
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But it is not hard to see that this definition leads to a contradiction and it has to be
modified. More precisely, it has to e renormalized in such a way that then we are able
to study the integral functionals

i vy
0

for a proper class of functions f : R — R. For the details, see [6].
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