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Abstract. Reflection positivity originates from one of the Osterwalder—Schrader axioms for
constructive quantum field theory. It serves as a bridge between euclidean and relativistic
quantum field theory. In mathematics, more specifically, in representation theory, it is
related to the Cartan duality of symmetric Lie groups (Lie groups with an involution)
and results in a transformation of a unitary representation of a symmetric Lie group to
a unitary representation of its Cartan dual. In this article we continue our investigation
of representation theoretic aspects of reflection positivity by discussing reflection positive
Markov processes indexed by Lie groups, measures on path spaces, and invariant gaussian
measures in spaces of distribution vectors. This provides new constructions of reflection
positive unitary representations.
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1 Introduction

Reflection positivity is one of the cornerstones in constructive quantum field theory. It was
first formulated in the fundamental work of Osterwalder and Schrader [57, 58], see also [20].
Mathematically, a quantum physical system corresponds to a unitary representation of the
corresponding symmetry group G. In euclidean quantum field theory this group is the euclidean
motion group and in relativistic quantum field theory the symmetry group is the Poincaré group.
Reflection positivity enters the picture when it comes to passing from euclidean quantum fields
to relativistic ones. The time reflection and the passage to imaginary time, sometimes called
Wick rotation, changes the standard euclidean inner product into the Lorentz form of relativity.
The time reflection corresponds to an involution 7 of the euclidean motion group G and then
the duality of symmetric Lie algebras g =g © g7 <> g =g” ©ig " leads to a duality between
the Lie algebra of the euclidean motion group and that of the Poincaré group.

In the following we call a pair (G, 7), consisting of a Lie group G and an involutive auto-
morphism 7: G — G a symmetric Lie group. On the group level, the aforementioned duality
is implemented by the Cartan duality (or c-duality for short) G <+ G¢, where G€ is the simply
connected Lie group with Lie algebra g¢. Passing from real to imaginary time and from the
euclidean motion group to the universal covering of the (identity component of the) Poincaré
group is an important special case of c-duality which has been studied independently from the
quantum field theoretic context.

In addition to c-duality, the other three basic notions considered in the basic theory of
reflection positivity are that of reflection positive Hilbert spaces, reflection positive kernels,
and reflection positive representations. A reflection positive representation together with the
Osterwalder—Schrader quantization leads to an infinitesimally unitary representation of the Lie
algebra g¢. The problem in representation theory is then to determine if this representation arises
as the derived representation of a unitary representation of G, which establishes a passage from
a unitary representations of G to one of G°.

This integration process is often accomplished using reflection positive kernels and geometric
actions of the Lie group or its Lie algebra [46] or, as in the case of the Liischer-Mack theorem [45],
using semigroups and invariant cones. A second step is then to determine the resulting repre-
sentation in terms of decomposition into irreducible representation. For further representation
theoretic results related to reflection positivity, we refer to [26, 33, 34, 35, 36, 49, 50, 51, 56, 60].
Our present paper concentrates on various mathematical aspects of constructions of reflection
positive representations: infinite-dimensional analysis, functional integration and gaussian mea-
sures, and stochastic processes. On the way we recall several basic facts in these areas to make
this article more self-contained.

Shortly after the groundbreaking work of Osterwalder and Schrader, A. Klein and L. Landau
built a bridge between reflection positivity, path spaces and stochastic processes [40, 41, 42].
One of our goals in this article is to connect the ideas of Klein and Landau to representation
theory and our previous work on reflection positive representations [35, 36, 49, 50, 51]. This is
done by replacing the real line, viewed as continuous time, by an arbitrary Lie group G, not
necessarily finite-dimensional, and the positive time axes R4 by a semigroup S C G invariant
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under s + s7 = 7(s)~!. This leads naturally to the concepts of (G, 7)-measure spaces, reflection
positive measure spaces, and a positive semigroup structures introduced in Section 3 of this
article. Many concepts extend naturally to general triples (G, S, 7). But in the generalization of
the Abel-Klein reconstruction theorem (Theorem 3.22) which reconstructs a (G, S, 7)-measure
space from a positive semigroup structure, we need to assume that G = S U S™!; then S is
called total. It would be interesting to see how far our techniques can be extended beyond total
subsemigroups.

In the following section we turn back to the classical case where the symmetric Lie group
is (R,R,,—id), but the measure space is the path space P(Q) = Q® of a polish topological
group @, mostly assumed locally compact. If v is a measure on @ and (4¢)¢>0 is a convolution
semigroup of symmetric probability measures on @) satisfying v % yu; = v for every ¢ > 0, then
the reconstruction theorem applies to the corresponding R-action on L?(Q,v) and leads to
an invariant probability measure on the path space QR corresponding to a reflection positive
representation (Theorem 4.9). However, the corresponding measure on P(Q) is the product of
the measure v, on the constant paths, and a probability measure on the pinned paths

P(Q) :={w € P(Q): w(0) = 1},

which is also invariant under a suitable one-parameter group of transformations. Since we
presently do not know how to obtain a similar factorization if (R, R4, —idg) is replaced by some
(G, S, T), we discuss the one-dimensional case in some detail.

One of the advantages of the reflection positivity condition is that it allows to construct
representations of a symmetric Lie group (classically the euclidean motion group) in L2-spaces
of measures on spaces of distributions, which after the Osterwalder—Schrader quantization lead to
unitary representations of the c-dual group. In this connection the physics literature considered
reflection positive distributions D € &', invariant under the euclidean group. The Hilbert
space Hp C &’ specified by the corresponding positive definite kernel [61] leads to a reflection
positive representation of the euclidean motion group [49, 50]. This motivates our discussion
of G-invariant gaussian measures corresponding to a unitary representation (7, ) of G. The
replacement for the Gelfand triple (S, L?(R"), S’) is the Gelfand triple (H>°, H, H~>°), where H>
denotes the Fréchet space of smooth vectors in H and H™° is it conjugate linear dual (the space
of distribution vectors). Here the natural question is for which representations the gaussian
measure of H can be realized on H~°°? A partial answer is given in Theorem 5.17, Corollary 5.19,
and Proposition 5.20. All of this links naturally to the theory of generalized Wiener spaces and
white noise processes for R”, indexed by L?(R"); see, e.g., [2, 3, 5, 29].

Finally we would like to mention that there is also an important branch of applications of
reflection positivity in statistical physics which does not refer to semigroups at all; see [19] and
the more recent [51], where the corresponding group G may be a torus, hence does not contain
any proper open subsemigroup. We hope to develop this point in future work.

Our article is organized as follows. In the first section we start by recalling the basic facts
about reflection positive Hilbert spaces and reflection positive representations [49, 50]. We
always have a symmetric Lie group (G, 7) and a subsemigroup S invariant under s# = 7(s)~1.
Based on ideas from [42], we introduce the special class of reflection positive Hilbert spaces of
Markov type. The main result is Proposition 2.9.

In Section 3 we discuss stochastic processes indexed by a symmetric Lie group (G, 7), where
the forward time R is replaced by a subsemigroup S C G invariant under s + s* = 7(s)~!. Here
we prove our generalization of the reconstruction theorem (Theorem 3.22) which reconstructs for
a so-called positive semigroup structure a (G, S, 7)-measure space from which it can be derived.
From the representation theoretic perspective, it corresponds to finding euclidean realizations
of unitary representations of the c-dual group G¢. Unfortunately, the reconstruction process
requires that G = S U S™!, a property which is briefly discussed in Section 3.5.
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In Section 4 we build a bridge between Markov processes and the reconstruction process. To
this end, we return to the classical setting, where the symmetric Lie group is (R, R, —id), but
the measure space is the path space P(Q) = QF of a polish group @ and the corresponding
(R,Ry, —idg)-measure space is given by a one-parameter group Pif = f % g, t > 0, of left
invariant Markov kernels on some space L?(Q,v). Here our main result concerns a factorization
of the measure space P(Q) as @ x P.(Q) and a corresponding factorization of the measure
preserving action of R. For the special case where y; is the gaussian semigroup on R? the
corresponding measure on P, (R?) is the Wiener measure, but the measure on P(R?) is a product
of Lebesgue and Wiener measure. The main results in Section 4 is Theorem 4.9 which relates
all this to the reconstruction process and hence to reflection positive representations.

In Section 5 we discuss the second quantization functor and how it can be used to derive
from an orthogonal reflection positive representation a gaussian (G, S, T)-probability spaces
(Proposition 5.6). To understand the ambiguity in this construction we also discuss equivalence
of gaussian measures for reproducing kernel Hilbert spaces, and in Subsection 5.4 we connect
this issue to our previous work [49] on distributions on G' and distribution vectors of a unitary
representation of G. In Theorem 5.17 we determine when a gaussian measure 3 of a Hilbert
space H can be realized in the dual of the space [(D(A"™) of smooth vector of a self adjoint
operator A. This is then applied to a unitary representation of G in Corollary 5.19.

The article ends with two appendixes where needed material on stochastic processes and
Markov semigroups is collected.

2 Reflection positive representations

In this preliminary section we collect some results and definitions from [49, 50] concerning
reflection positive representations.

Definition 2.1. A reflection positive Hilbert space is a triple (€,&4,6), where £ is a Hilbert
space, 6 a unitary involution and £ a closed subspace which is 0-positive in the sense that the
hermitian form (v, w)g := (fv,w) is positive semidefinite on &;.

For a reflection positive Hilbert space (€, &, 6), let N := {u € £ : (fu,u) = 0} and let € be
the completion of £; /A with respect to the inner product (-, - )g. Let q: £ — SA, v—=qv) =0
be the canonical map. Then Si :={v € &4 : v = v} is the maximal subspace of £, on which ¢
is isometric.

Definition 2.2. Let (€,&1,0) be a reflection positive Hilbert space. If & C £ is a closed
subspace, £ := 0(&,), and Ey, E+ the orthogonal projections onto & and £, then we say that
(&,&0,E4,0) is a reflection positive Hilbert space of Markov type if

E.EoE_=E.E_. (2.1)
Lemma 2.3. Suppose that € is a Hilbert space, 0: £ — £ is a unitary involution, £ is a closed
subspace and & C €Y. Let E_ = 0(E4).

(i) If (€,&0,E4,0) satisfies the Markov condition (2.1), then & is O-positive, & = 5_(’;, N =

EL0& and q: & — £ is a unitary isomorphism.

(i) If qo: & — & is a unitary isomorphism, then (2.1) holds.

Proof. (i) By definition, we have E, = E_6 so Ei Cé&NnéE_. Letue€ 5_‘2 6 &. Then the
operator on the right hand side of (2.1) reproduces u while the left hand side yields 0. Hence
u=0and & = 5_?_. As & C Ei it follows that F¢f = 0Fy = Ey which implies that

E.0E, = E,E_0 = E,EyE_0 = E,0F, = EyE, = E,.
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It follows that, for u € £, we have
(Ou,u) = (B, 0F u,u) = (Eyu,u) = || Equl|* > 0.

We obtain in particular that ||¢(v)|| = ||Eov|| for v € &4, so that glg,: & — & is a unitary
isomorphism.

(ii) Since q|gi is isometric, we obtain & = £¢ and thus N = &, N O(E)L = £ © &. This
leads to the orthogonal decomposition £y +&_ = (N ) B E DN and to & = E4NE_. Now (2.1)
follows. u

In the following, if (£,&,E4,0) satisfies the Markov condition (2.1), then we will always
assume that & = €4 and hence only write (£, &4, 6).

Definition 2.4. If 7 is an involutive automorphism of the Lie group G, then we call (G, 7)
a symmetric Lie group. A symmetric semigroup is a triple (G, S, ), where (G, 7) is a symmetric
Lie group and S C G is a subsemigroup satisfying

(S1) S is invariant under s +— s* = 7(s)71,

(S2) HS = S for H := (G")o,
(S3) 1€ 8.

We define a left invariant partial order <5 on G by g <g h if g"'h € S, i.e., h € ¢S.

Example 2.5. (1) (R,R, —idg) and (Z, Ny, —idz) are the most elementary examples of sym-
metric semigroups.

(2) Semigroups with polar decomposition: Let (G, 7) be a symmetric Lie group and H be an
open subgroup of G™ := {g € G: 7(g) = g}. We denote the derived involution g — g by the
same letter and define h = {z € g: 7(z) =2} =¢g" and q = {x € g: 7(x) = —x} = g". Then
g = b ®dq. We say that the open subsemigroup S C G has a polar decomposition if there exists
an H-invariant open convex cone C' C q containing no affine lines such that S = H exp C' and
the map HxC — S, h, X — hexp X is a diffeomorphism (cf. [26, 44, 48]). Typical examples are
the complex Olshanski semigroups in complex simple Lie groups such as SU, 4(C)c = SL;,4(C).
They exist if and only if G/K is a bounded symmetric domain. This is equivalent to the existence
of a G-invariant convex cone C' C ig such that G exp C' is a semigroup. More generally we have
the causal symmetric spaces of non-compact type like SO,(1,n + 1)/SO,(1,n). In this case
g~ R""! and C can be taken as the open light-cone.

(3) The simply connected covering group G := SLy(R) of SLo(R) carries an involution 7
acting on slp(R) by

g G
z —x -z —x
and there exists a closed subsemigroup S C G whose boundary is

08 = H(S):=5SNS™ =exp(b) with b::{(g _yx>::r,y€R}.

This semigroup satisfies S* = S, the subgroup H(S) is 7-invariant, but strictly larger than GJ,
(see also Section 3.5 for more on this semigroup).

Definition 2.6. For a symmetric semigroup (G,S,7), a unitary representation U of G on
(€,&4,0) is called reflection positive if OU 0 = U,y for g € G and UsE4 C &4 for every s € S.
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Remark 2.7. Let Gr = G x {1,7}. Then 0U,0 = U, holds for every g € G if and only if U
extends to a unitary representation of G, by defining U, = 6.

Remark 2.8. (a) If (U, )geg is a reflection positive representation of (G, S,7) on (&,&4,6),
then we obtain contractions (U s)ses, on S determined by

Usoq:qus|S+7

and this leads to an involutive representation (U, &) of S by contractions (cf. [35, Corollary 3.2]
and [49]). We then call (U,&,E4,0) a euclidean realization of (U £). We refer to [46] and [45]
for methods for obtaining a unitary representation of G¢ from U.

(b) For (G,S,7) = (R,R4,—idgr), continuous reflection positive unitary one-parameter
groups (Up)ier lead to a strongly continuous semigroup ([? , 5) of hermitian contractions and
every such semigroup (C,7H) has a natural euclidean realization obtained as the GNS repre-
sentation associated to the positive definite operator-valued function ¢(t) := Cjy, t € R [50,
Proposition 6.1].

The following proposition is a generalization of [50, Proposition 5.17] which applies to the
special case (R,R, —idg).

Proposition 2.9. Let (Uy)gec be a reflection positive unitary representation of (G,S,T) on
(£,84,0), let & C (E4)? be a subspace and T = qlg,: Eg — &. If (£,&0,E4,0) is of Markov type,
then the following assertions hold:

(i) The reflection positive function ¢: G — B(&), v(g) := EoUgEy, is multiplicative on S.
(ii) @(s) = T*UL for s € S, i.e., T intertwines |g with U.

Proof. (i) Let K C H be the U-invariant closed subspace generated by &. Let ()¢ denote
the linear space of all maps G — &. Then the map

d: K — (&)°, O (v)(g) := EoUgv

is an equivalence of the representation U of G on K with the GNS representation defined by ¢,
and the representation U of S on & is equivalent to the GNS representation defined by ¢|g,
where the map ¢q: &4 — g corresponds to the restriction f +— f|g [49, Proposition 1.11]. The
inclusion ¢: & — H,, is given by «(v)(g) = EoUgv = ¢(g)v for g € G, and likewise the inclusion
v & = Hy)g is given by 1(v)(s) = ¢(s)v for s € S. Lemma 2.3 implies the surjectivity of the
inclusion 7. In view of [50, Lemma 10.3], this is equivalent to the multiplicativity of ¢|s.

(ii) If T' is unitary, then [50, Lemma 5.16(ii)] implies that ¢ = I' o Eg|g,. For s € S, the
relation ﬁs oq = qoUslg, leads to ﬁsI’Eo\ng =T'EyUsle, , so that F*ﬁsl“ = EoyUsEy = ¢(s), i.e.,
T intertwines ¢(s) with Us. [ |

Lemma 2.10. Assume that U is a reflection positive representation of (G,S,7) on (£,E4,6).
Let & C Ei. If o(g9) = EoUyEy is multiplicative and & is S-cyclic in £ then (£,E4,0) is of
Markov type.

Proof. As in the proof of Lemma 2.3, this follows from [50, Lemma 10.3]. [

Remark 2.11. If G = SU S~ and & is G-cyclic in €. Then & is S-cyclic in £, and &, + &_
is dense in &, so that the Markov condition leads to &€ = N @& & @ O(N).
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3 Reflection positive Lie group actions on measure spaces

In this section we generalize several results from [41] and [42] to situations where (R, R, —idg)
is replaced by a symmetric semigroup (G,S,7). This leads us to the concept of a (G, S, 7)-
measure space generalizing Klein’s Osterwalder—Schrader path spaces for (R,Ry,—idg). The
Markov (G, S, 7)-measure spaces generalize the path spaces studied by Klein and Landau in [42].
The main result of this section is the correspondence between (G, .S, T)-measure spaces and
the corresponding positive semigroup structures. For (G, S,7) = (R,R, —idgr) this has been
developed in [41, 42], motivated by Nelson’s work on the Feynman-Kac formula [54].

3.1 (G, S, T)-measure spaces

In this section we introduce basic concepts related to (G, S, 7)-measure spaces and draw some
consequences from the definitions.

Definition 3.1. Let (G, 7) be a group with an involutive automorphism 7. A (G, 7)-measure
space is a quadruple ((Q, %, u), X9, U, 0) consisting of the following ingredients:

(GP1) a measure space (Q, X%, ),
(GP2) a sub-o-algebra ¥ of ¥,

(GP3) a measure preserving action U: G — Aut(A) on the W*-algebra A := L*°(Q, X, u) which

is strongly continuous in measure, i.e.!,

lim p(|Ugf — f| 2€) =0 for e>0  and feANLYQ, %, ),
g—

and

(GP4) a measure preserving involutive automorphism ¢ of L*(Q, >, u) for which 0Uy0 = U,y
for g € G and 0Ez0 = Ey, where Ey: L>®(Q, X, u) — L>®(Q, X0, 1) is the conditional
expectation.

(GP5) X is generated by the sub-o-algebras £, := Uy%, g € G.

If v is a probability measure, we speak of a (G, 7)-probability space. If (G, S, 7) is a symmetric
semigroup, then we write X1 for the sub-o-algebra generated by (Xj),cg+1, and Ey for the
corresponding conditional expectations.

Definition 3.2. (a) A (G, 7)-measure space is called reflection positive with respect to S if

0f,/)>0  for fe& :=LQ, 54, p).

This is equivalent to Ey§F, > 0 as an operator on L?(Q, X, 1) and obviously implies 0 Ey = Ej.
If this condition is satisfied and, in addition, ¥ is invariant under the group H(S) := SN S,
then we call it a (G, S, 7)-measure space?.

(b) A Markov (G, S, T)-measure space is a (G, S, T)-measure space with the Markov property
E.E_ = FE{EyE_ (cf. Definition 2.1(b)).

!Since the G-action on A is measure preserving, it defines natural representations on L'(Q,3, ) and on
L*(Q, %, ). However, in general we do not have an action of G on the set Q itself, but G acts naturally on the
set ¥/~, where A ~ B if u(AAB) = 0. This set corresponds to the idempotents in the algebra A. The continuity
condition (GP3) is equivalent to the continuity of the corresponding unitary representation of G' on L*(Q, X, )
which in turn is equivalent to pu(gEAE) — 0 for ¢ — 1 and F € ¥ with p(E) < oco. See the discussion in
Appendix A or [64, p. 107] for more details.

*Note that E{0E; > 0 is equivalent to the condition that the kernel K (A, B) := u(AN#(B)) on T} is positive
definite.
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Proposition 2.9 now implies:

Proposition 3.3. For any (G, S, 7)-measure space ((Q, %, i), Xo, U, 0), we put € := L*(Q, %, i),
& = L*(Q, %0, 1) and Ex = L*(Q, Y+, p). Then the natural action of G on & defines a re-
flection positive representation of (G,S,7). The Markov property is equivalent to the natural
map E — & being unitary and this implies that the function ¢: S — B(&y), ¢(s) = EoUsEy is
multiplicative.

Definition 3.4. (a) A positive semigroup structure (H, P, A,Q) for a symmetric semigroup
(G, S, T) consists of

(PS1) a Hilbert space H,

(PS2) a strongly continuous *-representation (Ps)ses of (S, ) by contractions on H,

(PS3) a commutative von Neumann algebra A on H normalized by the operators (Pph)nem(s);
and

(PS4) a unit vector €2 € H, such that
(a) PsQ) = for every s € S.

(b) Q2 is cyclic for the (not necessarily selfadjoint) subalgebra B C B(#) generated by .4
and {Ps: s € S}.

(c¢) For positive elements Ay,..., A, € A and s1,...,8,-1 € S, we have
(A1 Ps, Ay Py A0,Q) > 0.

(b) A standard positive semigroup structure for a symmetric semigroup (G, S, 7) consists of
a o-finite measure space (M, S, v) and

(SPS1) arepresentation (Ps)scs of S on L (M, v) by positivity preserving operators, i.e., Psf >0
for f > 0.

(SPS2) Ps1 =1 for s € S (the Markov condition).

(SPS3) P is involutive with respect to v, i.e.,

/Ps(f)hdyz/ fPs(h)dv for se€S, f,h>0.
M M

(SPS4) P is strongly continuous in measure, i.e., for each f € L'(M,v) N L>®(M,v) and every
0 >0, sp €85, we have li_>m v({|Psf — Ps, f| > d}) =0.
S5— S0

The preceding definition generalizes the corresponding classical concepts for the case (G, S, 7)
= (R,R4, —idg) ([41] for (a) and [42] for (b)).

Remark 3.5. (a) For an operator P on L?(X, p1), the condition to be positivity preserving does
not imply that P is symmetric. In fact, if (Pf)(z) = f(T'z) for some measure preserving map
T: X — X, then P is positivity preserving and isometric. Hence we cannot expect P to be
symmetric if T is not an involution.

(b) Applying (SPS3) with h = 1, we obtain [,, Ps(f)du = [, f du, i.e., that the measure p
is invariant under the operators (Ps)secs.

(c) If P: M x & — [0,00] is a Markov kernel (cf. Appendix B), then

(P)() = /M Pl dy)f(3)

defines a positivity preserving operator on L>*°(M, &, v) satisfying P1 = 1.
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In view of [7, Lemma 36.2], kernels on M x & are in one-to-one correspondence with additive,
positively homogeneous maps T from the convex cone of non-negative measurable functions
M — [0,00] into itself which are Daniell continuous in the sense that lim T'(f,) = T( lim fy)

n—oo n—o0

for monotone sequences f, < fny1.°

Remark 3.6. We consider a standard positive semigroup structure for (G, S, 7).

(a) Conditions (SPS1/2) imply that || Ps|| < 1 on L*°(M,v). Further (SPS2/3) imply that the
restriction of Ps to L' N L™ is measure preserving, and from [42, Proposition 1.2(i)] it follows
that P, defines a contraction on L?(M,v). This implies that we obtain a *-representation
of (S,4) on L?(M,v). The proof of [42, Proposition 1.2(ii)] further shows that (SPS4) implies
that this representation is strongly continuous because we have for f € L' N L%

|Pf — P /12 s/ !PsfP50f2dV+/ Pof — Pof? dv

{‘PSf—PsoﬂZE} {‘PSf_PSOﬂSE}
< @l lloo)v({IPsf — Pso f| = €}) + 2¢]|fll1-

For h € H(S), both operators P}, and P,-1 = P, L are positivity preserving and fix 1, and
since L>°(M,v) is a commutative von Neumann algebra, they are algebra automorphisms by
[12, Theorem 3.2.3]. The relation Py(fg) = Pr(f)Pn(g) then leads to

—1
PyMyP, " = Mp,(y)

for the multiplication operators My. In particular, the action of H(S) on L?(M,v) normalizes
L>(M,v).

(b) If v is a probability measure, 2 := 1 and A := L*°(M,v), then the preceding discussion
shows that we also have a positive semigroup structure in the sense of Definition 3.4(a) for
which 1 is a cyclic vector for A. Note that Definition 3.4(b) is not a special case of (a) because
it does not require the measure v to be finite.

The following proposition shows that the requirement that €2 is cyclic for A describes those
positive semigroup structures which are standard.

Proposition 3.7 ([41, Proposition 3.5]). Let (M,&,v) be a probability space and (Ps)scs be
a positivity preserving continuous x-representation of S by contractions on LZ(M, v), i.e.,

P1=1 and P,f>0 for f>0, seb.

Then (L?(M),Q,L>(M),1) is a positive semigroup structure for which 1 is a cyclic vector
for L>=(M).

Conversely, let (H, P, A,$) be a positive semigroup structure for which Q is a cyclic vector
for A. Then there exists a probability space M and a positivity preserving semigroup Q on L2(M)
such that (H, P, A, Q) = (L*(M),Q,L>(M),1) as positive semigroup structures.

Proof. The first part is an immediate consequence of the definitions (see also Remark 3.6(a)),
so we only have to prove the second statement. So let (H, P, A,Q) be a positive semigroup
structure for which Q is a cyclic vector for A. Let M be a compact space with A = C(M).
Then we obtain on M a probability measure v, defined by

/ f@)du(@) = (JO.0)  for fe A
M

3The notion of a positivity preserving operator on L% (M, S,v) is slightly weaker than this concept. In
particular, it only operates on equivalence classes of functions in L*°(X,&,v) and not on functions itself. In
concrete situations, the positivity preserving operators actually come from kernels, which makes them easier to
deal with.
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Since ) is A-cyclic, the map C(M) — H, f + fQ extends to a unitary map L*(M,v) — H
intertwining A with the von Neumann algebra L°°(M,v). It is clear that (SPS1-3) are satisfied
and Lemma A.1 implies the continuity in measure. |

Example 3.8 (the real oscillator semigroup). We consider the Hilbert space H = L?*(R?), with
respect to Lebesgue measure.
(a) On H we have a unitary representation by the group GL4(R) by

(Tnf)(x) := |det(h)|"¥?f(h~'z)  for he GLy(R), =R,

and we also have two representations of the abelian semigroup Symy(R)y (the convex cone of
positive semidefinite matrices):

(a) Each A € Symy(R), defines a multiplication operator (M f)(x) := e~ %) f(x) which is
positivity preserving on L>°(R"™) but does not preserve 1; it preserves the Dirac measure d
in the origin.

(b) Each A € Sym,(R)4 specifies a uniquely determined (possibly degenerate) gaussian mea-
sure y14 on R? whose Fourier transform is given by fis(x) = e~{4%%)/2, Then the convolu-
tion operator Caf := f * ua is positivity preserving and leaves Lebesgue measure on R¢
invariant. For A = 1, we thus obtain the heat semigroup as (fu1)¢>0-

Any composition of these 3 types of operators Ty, M4 and Cy4 is positivity preserving on
L>®(R%), and they generate a x-representation of the Olshanski semigroup S := H exp(C) in
the symmetric Lie group G := Spyy(R), where H = GL4(R), C = Sym,(R)+ x Symy(R)y C
Sym,(R)? = g, and

A B\ (A -B ] A B
T C 7AT - —-C 7AT or C 7AT 5Poq

with BT = B, CT = C (cf. Examples 2.5). The real Olshanski semigroup S is the fixed point
set an antiholomorphic involutive automorphism of the so-called oscillator semigroup S¢ =
G¢exp(W) which is a complex Olshanskii semigroup [24, 30]. The elements in the interior
of S act on L?(R™) by kernel operators with positive gaussian kernels and the elements of S¢
correspond to complex-valued gaussian kernels. The semigroup S contains many interesting
symmetric one-parameter semigroups such as the Mehler semigroup e *Hosc generated by the
oscillator Hamiltonian

7j=1 7=1

which fixes the Gaussian e~ I=I?/4,

(b) The parabolic subgroup P := Symg(R) x GL4(R);+ C Spey(R) is also a symmetric Lie
subgroup with h = gl;(R) and q = Sym,(R). Here the commutative von Neumann algebra
A = L*®(RY) is invariant under conjugation with the operators T}, so that (A,h) +— CaTj
defines a s-representation of the semigroup S := Sym,(R); x H that leads to a standard
positive semigroup structure on L?(RY, dz).

The preceding example naturally extends to infinite-dimensional spaces as follows.

Example 3.9. Let H be a real Hilbert space.

(a) In Lemma 5.5 below we show that every continuous x-representation of a topological
involutive semigroup (.5, #) by contractions on a real Hilbert space H defines a standard positive
semigroup structure on the gaussian probability space (H®, v ). Here H® is the algebraic dual
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space of H and 73 is the unique probability measure with Fourier transform 7y (v) = e~ lIvlI/2
(Example 5.3).

(b) Some of the structure from Example 3.8 extends to infinite-dimensional Hilbert spaces H.
For the multiplication operator M4 to be non-zero, one has to require that A > 0 is trace class
(cf. [68, p. 153]). Likewise, the measures py exist if A is trace class. In an orthonormal
basis (en)nen in which A is diagonal with Ae, = ane,, the measure py is ®95°,7v,,:, where
dys(z) = (2nt)~Y 26=2%/2t 4y are the centered gaussian measures on R. For a linear operator
h € GL(H) to act on L*(H®,v%), it is necessary and sufficient that g g — 1 is Hilbert-Schmidt,
i.e., that the polar decomposition has the form g = ue® with || X|2 < oo (see also Theorem 5.7
and [52] for more details).

[

(c) For H = R?, we have dy(x) := dyy(z) = (2r)"%2e~ "2 dx (Example 5.4), we obtain in
particular a standard positive semigroup structure for the contraction semigroup

C(R?) := {g € GL4(R): [|g|| < 1} = O4(R) exp(— Sym,(R) ),

where Sym,(R)4+ denotes the closed convex cone of positive semidefinite symmetric (d x d)-
matrices. The corresponding Markov operators are given by (I'(h)f)(z) = f(h~'x) for h €
O4(R). Since every element s € C(R%) has a polar decomposition s = hexp(—X), X = X >0,
diagonalization of X reduces the description of the corresponding operator to the case d = 1.
For 0 < ¢ < 1 we have

~ ~ _ ly]12 _ llez—y|?
CONE) = [ Beley)f)dry)  with Keley) = (1) ™4 50
R
(cf. [55, p. 218]). For ¢ = e, t > 0, we thus obtain the Mehler semigroup, also called the
Ornstein—Uhlenbeck semigroup. It can also be described by the Mehler formula [11, Section 1.4]

TN = [ featVI=E)driw). (32

These operators form a hermitian strongly continuous contraction semigroup for which + is the
unique invariant probability measure. In view of [11, Section 2.9], (3.2) still holds for infinite-
dimensional spaces.

(d) For H = R?, it is instructive to connect the gaussian picture to the Lebesgue picture. To
this end, we note that

o: P(RY) = IA(RY7),  @(f)(x) = @) I/ f(a)

is a unitary isomorphism. Conjugating with ®, we therefore obtain a *-representation 7 of the
real Olshanski semigroup S (Example 3.8) on L?(R¢, ). This transformation has no effect on the
multiplication operators M4 because they commute with ® but it transforms the convolution
operators C'y4 into more complicated Markov operators. For instance the Laplace operator
A=3, 8]2 transforms into

2 d
A= dAD = A+ HZ” — (E + 21) , where F = Za:j(?j
J

is the Euler operator. The unitary representation of H = GL4(R) transforms into
7 f = e (IP=I721%) (7, £)(2) = | det h| =423 el =Ih~12l®) (=17

As the operators ® and ®~! are positivity preserving, the semigroup S also acts by positivity
preserving operators on L?(R"™,v). If s € S preserves 1, then the transformed operator s’
preserves the Gaussian ellell*/4,
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(e) The oscillator Hamiltonian Hog. from (3.1) transforms into

2 d
—A = OHyd ' = Do <_A+””“’4” - 21) 0® ' =E-A=) 10, -,
J

which also makes sense in the infinite-dimensional case, where A’ is called Umemura’s Laplace—
Beltrami operator [23, p. 221]. It is the infinitesimal generator of the Mehler semigroup et

Example 3.10 (a finite-dimensional example). (a) We consider the finite set M = {1,...,n},
endowed with the counting measure, so that L2(M,v) = R% Let S C GL,(R) be the subsemi-
group of invertible doubly stochastic matrices S = (S;5), i.e., >, Sij = Ej Si; = 1 for all i, j.
According to the Birkhoff-von Neumann theorem, S C conv(H), where H = SN S™! = G,
is the group of permutation matrices. Then S C GL,(R) a transposition stable subsemigroup
for which the action on R™ = L°°(M) by matrix multiplication defines a standard positive
semigroup structure.

(b) A natural generalization of the preceding example is obtained by starting with a prob-
ability space (@, X, v) and the group H := Aut(Q, X, v) of measure preserving automorphisms
of (Q,%). Then the probability measures p on @ defining by P,(f)(z) := [, f(h™'z)du(h)
invertible operators on L*(Q, ¥, v) naturally generalizes the semigroup S C GL4(R) from (a).

3.2 Stochastic processes indexed by Lie groups

We now introduce the concept of stochastic processes where the more common index set R,
thought of as a time, is replaced by a Lie group. The forward direction is then given by a semi-
group contained in G.

Definition 3.11. Let (Q, X, 1) be a probability space. A stochastic process indexed by a group G
is a family (X4)seq of measurable functions X,: Q — (B,B), where (B,B) is a measurable
space, called the state space of the process.

For any such process, we obtain a measurable map ®: Q — B®, ®(q) = (X4(q))gec with
respect to the product o-algebra BC. Then v := ®, is a measure on B, called the distribution
of the process (Xg)ge. This measure is uniquely determined by the measures vg on G™, obtained
for any tuple g := (g1,...,9n) € G™ as the image of p under the map

Xg=(Xg,....X,): Q— B"

(cf. [23, Section 1.3]). If g = (g) for some g € G then we write v, for vg.
The process (Xg)qeq is called stationary if the corresponding distribution on BS is invariant
under the translations
(Ugv)p = vg-1p, for g,heG.

If 7 € Aut(G) is an automorphism, then we call the process T-invariant if the distribution is
invariant under

TV)p 1= Vp—1 for heq.
( ) 7—L(h)

The following definition generalizes some concepts from G = R to general topological groups
(cf. [40, Section 2]). We only formulate the definition for real valued functions, but will use
without further comments the complex analogue where in the L?-inner products the second
factor has to be conjugated.
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Definition 3.12. (a) A linear stochastic process (indexed by the group G) is a stochastic process
(¢(v,9))vevgea, where V is a real linear space, ¢ is linear in v and each ¢(v, g) is a real valued
measurable function on a fixed probability space (Q, 3, u).

(b) A linear stochastic process is said to be of second order if each ¢(v, g) is square integrable
and the stochastic process is full in the sense that, up to sets of measure zero, X is the smallest
o-algebra for which all functions ¢(v, g) are measurable.

(c) That ¢ is continuous in the quadratic mean means that V' is a topological vector space,
@ is of second order and ¢: V x G — L%(Q, %, i) is continuous.

(d) Assume that ¢ is of second order. Then ¢ is (wide sense) stationary means that the
kernel

K((v,9),(0,¢") :=E(e(v,9)e(v,g)) = /Qso(vvg)cp(v',g')dﬂ
on V x @ satisfies the invariance condition

K((/Uvg)v (Ulag,>) = K((Uagog)’ (Ulvgog,)) for gngvg, € Gv Uavl eV

Let ¢ be a stochastic process. To adapt better to the discussion in the previous section, we
assume that ¢(v, g) is complex-valued and that V' is a complex vector space. The real case can
be treated in the same way. If ¢ is a linear stochastic process of second order, then the square
integrability of the functions ¢(v, g) implies that the covariance kernel

K((v,9),(v',¢") = E(e(v,g)ev',g")) Z/st)(mg)so(v',g')dﬂ

is defined. It is a positive definite kernel on V' x G, and the map
®: LA(Q.2,0) - Hig CCE @(F)(v,g) = (F,0(v,9))

is a partial isometry of L?(Q, X, ) onto the reproducing kernel Hilbert space Hx C CV*C. Its
adjoint ®* is an isometric embedding of H; whose range is the closed subspace on L?(Q, Y, 11)
generated by the (¢(v, g))vev,geq. Furthermore, ¢ is continuous in the quadratic mean if and
only if K is continuous.

We will from now on assume that ¢ is continuous in the quadratic mean. Then

(0,0) = E(p(0, 1) (o), 1)) = /Q (0, 1) (o7, 1) dy

defines a continuous positive semidefinite form on V, and in the following we may therefore
replace V by the complex Hilbert space F obtained by completing the quotient

V/{veV: (v,v) =0}

with respect to the induced norm. We thus obtain a stochastic process ¢(w, g) on F x G. Now
we may consider F as a closed subspace of L?(Q, Y, 1) and write Eg: L?(Q, %, n) — F for the
orthogonal projection.

If K is continuous and F is a complex Hilbert space, then K also defines a positive definite
B(F)-valued kernel

K7: GxG— B(F), (K (g,h)v,w)=K((v,h), (w,g)),

so that we can realize the closed subspace of L?(Q, 1) generated by the (v, g) as the reproducing
kernel Hilbert space H g r C C7 of F-valued functions on G. Here F is isomorphic to the closed
subspace of L?(Q, Y, 1) generated by the functions (¢(v,1))yev -
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Consider now (d) and assume that ¢ is continuous in the quadratic mean. This condition
ensures that we obtain a unitary representation (Ug)geq on the subspace Hi C L?(Q, j1) satis-

fying
(Ugp)(v,h) = ¢(v,gh), veV, ghed.

Under assumption (c), we thus obtain a strongly continuous B(F)-valued positive definite func-
tion r(g) := EoUyEp. The invariance condition leads to a Sesq(V)-valued positive definite
function on G as discussed in [51], but we will not follow up on that in this article.

Example 3.13. Let (G, 7) be a symmetric Lie group and (X,)sec be a stationary, T-invariant,
full stochastic process on (Q, Xg, f1g). Then its distribution (B“, B¢, v) satisfies the conditions
(GP1,2,4,5) of a (G, T)-probability space with respect to the natural actions of G and 7 on B,
where Xy is the o-algebra generated by (Xp)nem, i.e., the smallest subalgebra for which these
functions are measurable. In this context (GP3) is equivalent to the continuity of the unitary
representation of G on L?(B%, B, v). We refer to Appendix A for a more detailed discussion
of the continuity condition.

Example 3.14 (cf. Proposition 3.3). Suppose that ((Q,X, ), >0,U,0) is a (G, 7)-probability
space, so that we obtain on & := L?(Q, %, ) a unitary representation of G. The subspace
& = L*(Q, %0, 1) is cyclic under the algebra B generated by (Uy)gec and the multiplication
operators My, f € L>(Q,¥o, ). The prescription

¢(v,g) = m(g)v, geG, ve&

defines a wide sense stationary process indexed by & x G.
The scalar product on L?(Q, ¥, i) is completely determined by the n-point functionals:

<U91Mf1 o 'an—lUgannvvw>507 vV, W € 807 gj € G? f] € LOO(Qa ZOvM)a
resp.,

(Ug My, - Uy, fn, fo)eo = E(foe(f1, 91)¢(f2, 9192) - - ©(frs g1+ - - 9n)|%0),

or the operators
EoUg, My, --- My, \Ug,Eo,  g; €G, [ € L7(Q, Xo, p).

In general & is not cyclic for G, so the process (v, g) provides a means to construct the
whole space L?(Q, Y, 1) in the spirit of a GNS construction for B.

Example 3.15. In [64] free euclidean fields (scalar of positive mass m > 0) are dealt with as
gaussian processes indexed by the Hilbert space IV,, defined by the norm

1%, = 2/ MLEC] . fe SR,
m Rd+1 k2 4+ m?2
so that the corresponding euclidean Hilbert space is the Fock space I'(NV,,) (see Section 5.1).
Here N,, carries a unitary representation of the euclidean group E(d) = Mot(R?), and since the
time translation group has continuous spectrum, the corresponding action on I'(N,,) is ergodic
by Theorem 5.26 below (for time translations, space translations and the full euclidean group).
[64, Theorem III.6] provides a Feynman—Kac—Nelson formula for the gaussian free field. In
this context, Nelson’s main achievement in [54] was that he obtained a manifestly euclidean
invariant path integral.
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3.3 Associated positive semigroup structures and reconstruction

Our goal in this section is to prove the reconstruction theorem (Theorem 3.18). This is a central
result which asserts that positive semigroup structures all come from (G, S, 7)-measure spaces.

We start with the following lemma which is an adaption of [41, Lemma 2.2] and [42, Corol-
lary 1.5] to (G, S, ).

Lemma 3.16. Let ((Q,%, pn),X0,U,0) be a (G, S, T)-measure space, A 1= L>(Q, X%, 1), € =
L2(Q, %, 1), & = L*(Q, %0, 1), and q: & = L*(Q, %1, u) — & be the canonical map. Then
the following assertions hold:

(a) For f € A, let My denote the corresponding multiplication operator on £. Then there
exists a bounded operator My € B(E) with qo Myle, = Myoq and ||My| = || f|lo-

(b) w(f) :== ]\//.Tf is a faithful weakly continuous representation of the commutative von Neu-
mann algebra A on £.

(¢) In the Markov case we identify & with & and q with Ey (Proposition 3.3). For g1 <g
g2 <s -+ =<5 gn in G, non-negative functions fi,..., fn € A and fy, := Uy, f;, we have

o~

/Qfgl“'fgnduz/QMflUgllgz'“an—lU -1 gannldM-

In-1

If, in addition, p is finite and positive, then Q = u(Q)~/2q(1) satisfies:
(d) Forgi <s g2 <5 <sgn G, fi,...,fn € A and fy, := Uy, f;, we have

~

/Qfm o fg dp = <MflUgl_1g2 T an—lUg;I

—19n

M;,Q,Q).

(e) Q is a separating vector for A and ﬁSQ = for every s € S.

~

(f) Q is cyclic for the algebra B generated by A and (Us)ses-

Proof. (a, b) Since § commutes with Fj, it preserves the subspace & := L?(Q, Xo, 1t). Reflec-
tion positivity and & C &4 now imply that 6(f) = f for f € &. The preceding argument implies
that My commutes with 6. As M and its adjoint M7} = M? preserve &1, these operators also
preserve N := £, N O(E_)*, so that we obtain a well-defined operator M\f: q(&L) — E. For
v € &4, we then have

T 12
[0 = (0M v, Myv) = (M0, 0) < || fll3 [0l

Applying this estimate to the functions (f")nen,, we get ||]\/4\fH < |Iflloo from [48, Lemma II.3.8].

Since ¢ is isometric on & and || M¢|g,|| = || f]|oo, We actually obtain the equality H]\/ZfH = || fllco-
This proves (a) and (b).
(c) ([42, Corollary 1.5]) First we observe that the operator

My, -~ My

gn

Ugn = MU91f1 e MUgnfnUgn = UglelU

gflgzjwf2 o Mf"—lUg;Lgann

on & is intertwined by ¢ with UglelUgl—lg2 . "Ug;ilgann' Applying this operator to the

constant function 1 and integrating yields the assertion.
From now on we assume that 0 < p(Q) < oo.
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(d) With the same argument as under (c), we derive

/Qfgl fgn dlu’: <qu1 "'Mfgn171>

= (0Mjy, --- My, Ug,1,1) = (MU

ol anflUg;ilgannQ, Q).

(e) The relation (78(2 = Q is a trivial consequence of Usl = 1 for s € S. Since ¢lg, is
isometric and intertwines the representation of A on &y with the representation of A4 on & , the
A-separating vector 1 € &y is mapped by ¢ to an A-separating vector.

(f) Since & is Ug-cyclic in &£, , this follows from the fact that 1 is A-cyclic in L?(Q, Xo, ). W

Definition 3.17. The preceding lemma shows that, if ((Q, %, 1), ¥o,U, ) is a finite (G, S, 7)-
measure space, then (£,U, A, ¢(1)) is a positive semigroup structure for

A={My: f € L¥(Q. 0, w)}.
We call it the associated positive semigroup structure.

We now come to our version of Klein’s reconstruction theorem. Note that every discrete group
is in particular a 0-dimensional Lie group, so that the following theorem applies in particular to
discrete groups.

Theorem 3.18 (Reconstruction Theorem). Let (G, 7) be a symmetric Lie group and S C G be
a t-invariant subsemigroup satisfying G = SUS™L. Then every positive semigroup structure for
(G, S, 1) is associated to some (G, S, T)-probability space ((Q,%, 1), X0, U, ).

Proof. We follow the proof for (G,S,7) = (R,Ry,—id) in [41, Theorem 2.4]. In view of
the Gelfand representation theorem, there exists a compact space @y with A = C(Qg) as C*-
algebras. Then @ := Qg, the space of all functions w: G — @, is compact with respect to the
product topology. The group G acts on @ by

(Ugw)(@) := w(g™'z)

and, accordingly, on functions on @ by (U,F)(w) = F(U,-1w). We further obtain an involution
(Ow)(g) := w(7(g)) satisfying

QUge = UT(g) for geQ@G.

Let ¥y be the smallest o-algebra on @ for which X;(w) := w(1) is measurable, ¥, := Uy¥q,
and let ¥ be the o-algebra generated by the ¥ , g € G. To construct a measure p on X, it
suffices to construct a Radon measure on @, i.e., a positive functional on the C*-algebra C(Q).
By continuity, it actually suffices to do this on a dense unital subalgebra. Such a subalgebra is
generated by the G-translates of functions in = := C(Qo, {0,1}), which is a generating subset
of A. Now let R C C(Q) be the subspace spanned by functions of the form

F(w):=x1(w(g1)) - xn(w(gn), n€No, x;€E, g €G, ie, F=][Uy,x;,
j=1

when we identify C(Qo) with the subalgebra X;C(Qo) of C(Q). Clearly, R is a subalgebra of
C(Q), and the Stone-Weierstrafl theorem implies that it is dense.

Since G = SU S~ every finite subset of G is of the form {g1,...,gn} With g1 <5 -+ <5 gn,
Le., sj = g;lgjﬂ € Sforj=1,...,n—1. Next we show that that, for (4;,g;) € A x G with
g1 <s -+ <5 gn, the operator

A1P31A2 T Psn_lAn (33)
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does not depend on the way we enumerate the g;. Suppose that we also have g;j11 <g g; for
some j. Then h :=s; = gj_lgjﬂ € H(S)=8SNnS~!. Weput g; := g; for i # j,j + 1 and set
Jj = gj+1, gj+1 = gj. Accordingly, we put Zj = Aj41 and ﬁjﬂ := A;. This leads to

Si fOI‘Z;é]—l,],]—i-l,
3 = Sj—-155 = ijlh for ¢ = ] — 1,
’ h1 for i = j,

8jSj+1 = th_H for ¢ = 7+ 1.

We thus obtain
Py, AjPs Aj iP5 = P nAj Py AjPag,, = Py (PuAja Py ) Aj Py Py
= PijlAj (PhAj—i—lPh_l)PhPSjJrl = st,lAjPSjAj-i-lPS

41
10

where we use that P, A; 1P, 1 ¢ A, H(S) normalizes A, and the commutativity of A. The
above argument shows the asserted independence of (3.3) because any increasing rearrangement

can be obtained by successive transpositions.
For n € N and s1,...,8,-1 € S, the map

A" = C(Qo)" — R, (A1,...,Ap) = (A1 Ps, Ay --- Py, | A2, Q)

is n-linear, so that there exists a well-defined linear functional p: R — R satisfying

H Ugfj | = (1P, o Pyt ) f202,92) (3.4)

for fi,...,fn €spanZ=, g1 <5 -+ <3 gn, n € Np.
To see that p is positive, we observe that every non-negative function F' € R can be written
in the form

F= chFk with Fj := H Ungng, where FpFp =0 for k# K.
j=1
Then ¢ > 0 for all k, so that

n
F) = chl) H Ug;nXik | =0
k j=1

by (3.4). This proves that p > 0, and thus, by continuity, it extends to a positive functional
on C(Q), which defines a Radon measure p on Q.

Next we show that ((Q, %, u), Xo, P,0) is a (G, S, 7)-measure space. The G-invariance of the
right hand side of (3.4) implies that G acts on () by measure preserving transformations. To see
that yu is also f-invariant, we first note that g <g h implies 7(h) <s 7(g) because 7(S) = S~1.
We thus obtain

n n—1
H Ugjfj = H UT(gn,j)fn—j‘
j=1 j=0

Hence the #-invariance of p follows from
<f1nglg2f2 o Pg;ilgnf”Q’ Q) = (9, fnPr(g)12(gur) - foPr 92)‘1T(91)f19>
- <fnPT(9n r(gn-1) " S2Pr(gs)~1r(g) [12, Q).
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It remains to verify (§F, F) > 0 for F € L*(Q, %4, ). The functions of the form

Joo fgn = Ug1Mf1Ugflgz T UgﬁilgannUg_nlla fi € A1 <591 <592 <5+ <5 Gn,

form a total subset of £;. On pairs of such functions we have

<0f91 T fgn’f}/ll o 'fi/zm>
= <0U91Mf1U -1 “.Ugyzi1gnfn’Uh1MflU th “.Uh_l hmf;n>

91 92
= Urg) My, Un(g)-17(g3) * Ur(gn_1)=1r(gu) frr Uns Mgy Uiy - Uy i)
= <]-7 anUT(gn)_lT(gn—l) e UT(92)_1T(91)Mf1 UT(gl)_thle{ Uhl_lh2 o Uh:nl,lhmf;”>
= (0 My, Prig)-17(g0-1) *** Prigs) 17000 M Prgy) 1 Pra My Pyoryy - Pyoa My Q)

= (Py Mf1 9t ‘Pg;ilgannQ, Ph1Mf{Ph1_1h2 o Ph;alhmeénQ>‘

This implies that

<9 Z Cifors fons Z Crforr fgn,k>

_Hzcj P, M;, Pyt Py ljgmen]QH > 0.

We conclude that £, is f-positive and that the canonical map ¢q: £y — £ is equivalent to the
map

q: &, — H, fgl . fgn — Pgle1ngng . "Pg,:ilgan"Q'

This map satisfies g o My = ]\/Zf oqand gqoUy; = Psoq for s € S. Therefore (H, P, A,Q) is
equivalent to the associated positive semigroup structure. |

Remark 3.19. Theorem 3.18 implies in particular that, for every positive semigroup structure,
() is separating for A [41, Remark 2.5].

Remark 3.20. We have seen in the proof of Theorem 3.18 that it is sometimes more convenient
to deal with the unital W*-algebra A = L>®(Q, ¥¢, v) as a C*-algebra and write it as C(Qg) for
a compact (Hausdorff) space Qp. Then the Riesz representation theorem asserts that positive
functionals on C'(Qq) correspond to regular Borel measures p on Qp. On the other hand, the
restriction of any such measure to the o-algebra of Baire sets, i.e., the smallest o-algebra for
which all continuous functions are measurable, already determines the corresponding linear
functional on C(Q) by integration. Therefore the positive functionals on C'(Qp) are in one-to-
one correspondence with finite positive Baire measures on Q).

Since the set ¥¢/.J, of equivalence classes modulo v-null sets corresponds to the idempotents
in A, resp., C(Qo), Baire measures on (g correspond to measures on (@, ¥p) that are absolutely
continuous with respect to v.

A slight variation of the argument in the proof of Theorem 3.18 leads to the following generali-
zation of the Klein-Landau reconstruction theorem [42, Theorem 1.8] which deals with standard
positive semigroup structures. For the proof of this theorem, we need a suitable version of [42,
Lemma 1.9] to deal with the case where the measure v is infinite.
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Lemma 3.21. Let (G, S,7) be a symmetric semigroup with G = SUS™L. Let Qo be a compact
Hausdorff space and vy a o-finite measure on the Baire sets in Q. Suppose that (Ps)ses i
a positivity preserving semigroup acting on C(Qq) leaving the function 1 invariant. Then there
exists a unique o-finite Baire measure p on the compact Hausdorff space QQ = Qg, such that, for

T(Sm) <5 -+ <5 7(51) <51 <gt1 <5+ <5ty

and non-negative gi, ..., Gm, f1,---, fn € C(Qop), we have

/Q Im(9(7(5m))) -+ 1 (2 (T (1) f1(2(t1)) -+ Fulp(tn)) d(0)

:/ (Poy Mg, Py1y Mg, -+ Py My, 1) (Pey My, Py, My, -+ Por |, My, 1) dv(go),
0

Sm—1
where, as before, My denotes multiplication by f.

Proof. First we assume that the measure v is finite. Let R C C(Q) be as in the proof of
Theorem 3.18. We then obtain a positive functional p on R, which is uniquely determined by
the requirement that, for

F(q) = gm(p(7(sm))) - g1(@(T(s1))) f1(p(t1)) - - - fulp(tn),

we have
IO(F) = /Q (P51M91P5;152M92' ’ .Ps;l_lsmMgml) (Pthfl t;thMfQ' ’ Pt;iltannl) dU(qo)
0

(see the proof of [42, Lemma 1.9] for details). The Riesz—Markov theorem now leads to a unique
finite Baire measure p on ) with fQ Fdp = p(F) for F € R.

If v is not finite, we write it as v =) | ; Vj, where the measures v; are finite. If y1; denotes the
measure on () corresponding to v;, the measure p =) 1 satisfies all our requirements. W

Theorem 3.22 (Reconstruction Theorem — Standard Case). If (G, S,T) is a symmetric semi-
group with G = S U S™Y, then every standard positive semigroup structure for (G, S,T) is asso-
ciated to some (G, S, T)-measure space ((Q, %, 1), Xo, U, 0) which is unique up to G-equivariant
isomorphism of measure spaces.

Proof. First we show uniqueness. Let ((Q',¥,u), X, U’,0") be a Markov (G, S, 7)-measure
space for which (L?(M,v), P, L>°(M,v)) is the associated standard positive semigroup structure.

Lemma 3.16(c) implies that the integrals of products of the form fg, -+ fg., 91 <5 -+ <5 gn
are uniquely determined by the relation

/Qfgl..'fgndlu/:/QMflpglng...an—lpgnilgann]‘dy'

Since such products for f; € L?(M,v) N L>®(M,v) form a total subset of L?(Q’,¥/,y/), any
isomorphism L*(Q’, %0, ') — L?*(M,v) = L*(Q, X, 1) extends to a G-equivariant isomorphism
LXHQ', Y 1) = L*(Q, %, ).

For the existence of the measure p, we now use Lemma 3.21. Here we write Qg for the
spectrum of the C*-algebra A := L>*(M,v), so that A = C(Qp) and v defines a Baire measure
on Qg. We may then identify (M,S,v) with (Qo, Xo, V), where ¥y is the o-algebra of Baire
subsets of ().
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Now let u be the Baire measure on @ := Q(Cf from Lemma 3.21. Then the relation P = P,
as operators on L?(M,v), leads to

/Qfgl...fg" dﬂ:/QMflpgll%...an_lpgnilgannmy

for 0 < f1,...,fn € C(Qo) and g1 <g -+ <g gn. The same calculations as in the proof of
Theorem 3.18 now show that p is invariant under G and 6. |

Remark 3.23. In the standard case, it is interesting to take a closer look at the structure of
the measure space (Q, Y, i). Then H = L?(M, S, v), and for L>®(M, S, v) = C(Qo) we obtain
on the compact space @ := QOG a measure which is determined by the corresponding cylinder
measures:

/Qfgl e fgn d,LL = /M Mflpgflgg U anflpg;ilgannl dv (35)

for 0 < f1,..., fn € C(Qo) and g1 <5 -+ <5 gn-

For every g € G, we then have a continuous projection g4:  — o, so that we obtain
a homomorphism ¢;: L*°(M,&,v) = C(Qo) — C(Q) of C*-algebras. This leads to a morphism
&/J, — X/J, of Boolean o-algebras. At this point it is a natural question whether this
morphism can be realized by a measurable function fg: @ — M. In [66, Theorem 1.6] this is
answered in the affirmative for M = R, but this implies the corresponding result for completely
metrizable separable spaces, because these spaces can be realized as closed subsets of some RY.
Once we have the measurable maps f;: Q — M, they combine to a stochastic process (fy)sec
with state space (M, &), so that we obtain an isomorphism of measure spaces f: (Q,%, u) —
(MC, &%, 1).

If (M, S,v) is a polish space, i.e., M carries a topology for which it is completely metrizable
and separable and & is the o-algebra of Borel sets, then [7, Corollary 35.4] directly implies the
existence of a Borel measure 4’ on the measurable space (M, &™) with the correct projections
onto finite products:

/Lgﬁ««m»-~ﬁxw@m>m/@o=3A;wﬁahw,-wwh_ﬁz;ﬂmMﬂlmf

for 0 < f1,...,fn € C(Qo) and g1 <5 -+ <g gn. Therefore we obtain a realization of our
(G, S, T)-measure space on (M, &%, 1).

Remark 3.24. (a) Consider the case (G,S,7) = (R,R;, —idr) and assume that the opera-
tors P, f are obtained from Markov kernels P,: M x & — [0, 00| in the sense that

(P = [ Padn) )
(cf. Appendix B). In view of Remark B.3, the measures P}’ can be written as
P! = VP, ie., P{(A) = /M v(dz)Py(z, A)
for the kernel
Pi(x0,B) = / XB(x1, ..., xn) Py (20, dx1) Pry—yy (x1,dxo) - - Py —t, (Tp—1,dxy)

n

on M x &". In particular, we have for each x € M a probability measure P, on

{we MB+: w(0) = z},
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defining a kernel P: M x &%+ — [0, o], such that
PY =vP, ie., PY(A) :/ v(dz)P(z, A).
M
For any ¢ > 0, we then have
Piao, B) = [ xa(w(t) Plao. dw) = Plao, {w(t) € B)),
M*™+
which leads to
(P = [ Pad)f Pl du) f (). (3.6)
MR+
This is an abstract version of the Feynman—Kac—Nelson formula that expresses the value of P, f
in x € M as an integral over all paths [0,¢] — M starting in = with respect to the probability

measure P,.
We also note that, for ¢ > 0, we have the relation

f(w(t))dP”(w):/fdy for teR,
MR Q

and, for t < s,

|| m@vdo aPeredi) = [ @ P )
= [ filw(®)f2(w(s)) dP¥(w).
MR
(b) In the special case where M = G is a topological group and P.f = f % y;, we have
(P f)(z / f(zy) du(y / Pz, dy) f(y) for Pi(x, A) = py(zLA).
Therefore the operators P, are given by Markov kernels. Here, the measurability of the functions
v e 4) = [ xaley) dualy)

follows from the measurability of the function (z,y) — xa(zy).
Let P(G) be the path group G® and let P,(G) be the subgroup of pinned paths

P(G) ={w e P(G): w(0) =1}.

We have the relations

/ fl(w(o))fz(w(t))dﬂ(w)zf/fl(gl)f2(9192)dV(gl)th(QQ) for ¢>0
P(G) GJa

/ o AP / £(9) due(g

This leads for f € L?(G,v) and t > 0 to

and

(Pf)(@) = (f % po)(a /f:cgdut / F(o(t)) dP(w).

This is a group version of the Feynman—Kac—Nelson formula (3.6) which expresses (P.f)(x) as
an integral over all paths w: [0,t] — G with w(0) = z.
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Remark 3.25. The assumption that G = S U S™! is very restrictive (see the discussion in
Subsection 3.5). We mainly use it to ensure that the order <g on G is total, which is a crucial
ingredient in the construction. However, if S C G is a subsemigroup not satisfying the totality
condition, i.e., SU ST # G, then one may still consider subsets C C G on which the order <g
is total, so-called C-chains. Typical examples of such <g-chains are curves C = y(I), I C R,
with v(t2) € v(t1)S for ¢; <t in I. For any such chain C, one can still construct a stochastic
process indexed by C, but we then don’t have the symmetries implemented by a G-action on
the corresponding probability space.

Remark 3.26. The Abel-Klein reconstruction theorem leads in particular to realizations of
dilations of the corresponding standard positive semigroup structures (P;);>o of the following
kind:

(a) Positivity preserving semigroups obtained by integrating a measure preserving action of
G on some measure space (X, S,v) to operators

(Hﬁ@ﬁziéwfﬂwdm@%

where the measures p; on G are symmetric. If (X, &) is polish, the corresponding measure
space can be realized on the path space X®. Here the requirement that G acts continuously
on L?(X,8,v) implies that (P;);>¢ is strongly continuous on L?(X,&,v) (see (b) below
for a more general argument) and therefore continuous in measure (Remark 3.6(c)).

(b) Semigroups of the type (I'(m(xt)))e>0, where (7, H) is a continuous unitary representation
of G on H and T is the functor of second quantization (see Section 5.1 for more infor-
mation about second quantization). Here we use that, for every continuous orthogonal
representation (m,H) of G and a Borel probability measure v on G, we can define

w@wzlfwmww

as the operator representing the hermitian form

quwzéw@Mwmww

which satisfies |g(v, w)| < ||v]|||w|| for v,w € H. For any one-parameter semigroup (f¢)¢>0
of symmetric probability measures, we thus obtain a hermitian one-parameter semigroup
of contractions (m(p))i>0. The continuity of this one-parameter semigroup follows from
the continuity of the functions

thwmwz/w@uwwm»

G

which is a consequence of the weak convergence u; — d1 for t — 0 and the boundedness
of the matrix coefficients of 7.

3.4 Klein’s characterization of the Markov case

The following theorem characterizes the positive semigroup structures arising from Markov path

spaces as those for which € is a cyclic vector for A, which is considerably stronger than condition
(PS4)(b).

Theorem 3.27 ([41, Theorem 3.1]). Let ((Q, %, 1), X0, U, 0) be a (G, S, T)-probability space and
let (E,U, A, Q) be its associated positive semigroup structure. Then ((Q, 3, 1), Xo, U, ) is Markov
if and only if Q is cyclic for A.
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~

Proof. The Markov property is equivalent to ¢(&) = & (Proposition 3.3). Since & = A - 1,
this condition is equivalent to 2 = ¢(1) being A-cyclic in £. [

Remark 3.28 (cf. [41, Remark 3.3]). Suppose that (H, P, A, () is a positive semigroup structure
for which € is A-cyclic, so that Proposition 3.7 implies that H = L?(M) for a probability
space M. Then condition (PS4)(c) follows from the seemingly weaker condition

A Be Ay ={CecA:0<C}, sef = (AQ, P;BQ) > 0.

In fact, in this case A, Q is dense in the closed cone L?(Q, X, 1t)+ of non-negative functions,
so that (AQ, PsBQ) > 0 for all A,B € A, implies that the operator Ps on L*(Q,%o,u) is
positivity preserving. Then

Py Ay Py, A,0>0
for Aj € Ay and s; € S, and the assertion follows.

Remark 3.29. (a) We consider the Markov case where AQ is dense in H, so that & =
L*(Q, %o, i) is a G-cyclic subspace of €. Then ¢(g) = EgU,E, satisfies ¢(s) = U, = P,
for s € S. Therefore the G-invariant subspace of £ generated by &y carries a representation
which is a unitary dilation of the representation (P, H) of S (cf. Remark 2.8).

(b) The set of finite products fg, - fy., 9j € G, fj € &g =2 L>®°(M,&,v)N LY (M, S, v) spans
a dense subspace of £. Accordingly, the restriction g; € S leads to a dense subspace of £, . This
permits us to give sufficient conditions for £, to be cyclic in £. Since

Ugfg1 ’ "fgn = fgg1 : "fggm

this is the case if, for every finite subset F' C @, there exists a g € G with gF C S, i.e.,
g ' <g F. This means that the order <g on G is filtered, i.e., for g1,go € G, there exists
a g3 € G with g3 <g g1, g2. This property is easily seen to be equivalent to G = S~1S because
gl_lgg € S~1S is equivalent to the existence of si,s9 € S with g3 := g282_1 = glsl_l <5 91,92
(cf. [25]). We conclude that &, is G-cyclic in € if G = S~1S. Note that this is in particular the
case if G = SUS~L.

3.5 Total subsemigroups of Lie groups

In this section we briefly discuss total subsemigroups. Our standard references are [25, Chap-
ter 6] and [43]. For Lie groups G, subsemigroups S with dense interior satisfying G = S U S™1
are rare. Typical examples are:

(a) S=1[0,00[=Ry CG=R.
(b) S =R xRY C G =R xR (the ax + b-group).

(c) A subsemigroup S C G = é\I—;Q(R) (the simply connected covering group of SLa(RR)), whose
boundary is a 2-dimensional subgroup isomorphic to the ax + b-group. Actually G is the
simply connected covering of the projective group PSLy(R) acting by orientation preserving
projective maps on the projective line P(R?) = S!. Identifying S! with R, we have that

S={9€G:9(0) =20} ={g9€G: g(Ry) SRy}

In terms of an Iwasawa decomposition G = KAN with K 2 R and K, := R, we have
S=K{AN = ANK, and R= K 2 G/AN.
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It is easy to see that S is contained in a maximal subsemigroup of S and if g/rad(g) is
a compact Lie algebra, then the classification of maximal subsemigroups M [25, Theorem 6.18]
implies that OM is a codimension 1 subgroup of G. According to the classification of hyperplane
subalgebras of finite-dimensional Lie algebras [27, 28], this means that, if N C OM is the largest
connected normal subgroup of G contained in M, then M /N C G/N is one of the three types
described above. The examples under (a)—-(c) are also semigroups whose boundary 0S is a sub-
group, so that SV is well bounded in the sense of [16, 59]. Such a semigroup, for which 95
contains no non-trivial connected normal subgroup, is isomorphic to (a), (b) or (c) [16, 59].

From [50] we know that, for the first two types (a) and (b), there are non-trivial reflection
positive representations for (G, S, 7), where 7 is such that G™ = 0S. On sl3(R), the fixed point
set of any involutive automorphism is 1-dimensional, hence cannot be a hyperplane. Suppose
that, for G = SLy(R), GT C dS. Then § is invariant under s ~ s* = 7(s)~!, but one can
show that all involutive continuous representations of (.S,#) are trivial. This follows from the
Liischer-Mack theorem [46] and the fact that all involutive contractive representations of the
group (Aff(R),#) must be trivial on the subgroup {0} x R}. This is a consequence of the fact
that if, for a selfadjoint operator A, all operators e/ are contractions, we have Spec(A) = {0},
hence A = 0.

Example 3.30. S = Ri C G = R? satisfies G = S U S~!. Since this subsemigroup is
invariant under O4_1(R), we likewise obtain G; = S; U Sl_l for G1 := R? x O4_1(R) and
S1 :=R% x04-1(R). Note that (G, 71) with 71 (b, A) := (6(b), A) is a symmetric Lie group with
one-dimensional .

3.6 The discrete case

Our reconstruction theorem applies in particular to (G,S,7) = (Z,Np, —idz). Here we may
start with a Markov operator P on a polish probability space (M,S,v), so that P is positi-
vity preserving and satisfies P1 = 1 (cf. Appendix B). If P defines a symmetric operator on
L?(M, &, v), then we obtain a unitary operator U acting by translation on Q := M7 such that
EyUEy = P holds for the conditional expectation defined by ¥y := ev((S) C X.

An interesting class of examples arises from finite probability spaces M = {1,...,n} with
the o-algebra 2. Then a Markov kernel P on M is given by the matrix P;; := P(i,{j}) which
is stochastic in the sense that ). P;; = 1 for every i. If p is a measure on M, encoded in the
row vector p = (pj)i<j<n With p; := u({j}), then pP is represented by the row vector pP. In
particular, the invariance condition vP = v translates into ), p; Pj; = p; for every j. So P acts
on measures on M (identified with row vectors) by right multiplication and on functions on M
(represented by column vectors) by left matrix multiplication.

If P acts as a symmetric operator on L?(M,v), then a Markov process (X, )necz can now be
obtained from the projections X,,: Q = M% — M and the shift invariant probability measure s
on ( is determined by

In this context, we have for integers t1 < --- < t,:
/;2 fl (w(tl)) o fm(w(tm)) dlj’(w) = <J\4f1PtQ_t1 o Mfmflptm_tM71Mf7n]‘7 1>L2(M,I/)
= / My P21 My Pttt £ dy(m)
M

(Theorem 3.22). Applying this relation to é-functions f; = ¢;;, we obtain

j7

(X = i1, Xy, = in) = piy (P271), (Ptrb)m‘g (Pt

in—1in"
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For n = 1, we obtain in particular
(X = 1) = pi = p(Xo = i).
For n =2 and t € Ny, we obtain
W Xo=14,Xs=7j) = Pi(Pt)ij-
For t = 1, this leads to
w(Xo =1, X1 =j) =piPyj and (X1 =j|Xo=1) =Py,

which is (3.7).

4 Measures on path spaces for topological groups

In this section we build a bridge between Markov processes and the reconstruction results from
the preceding section. To this end, we return to the classical setting, where the symmetric Lie
group is (R, R, —id), but the measure space is the path space P(Q) = QF of a polish topological
group Q.

If v is a measure on a locally compact group @ and (u:)i>0 is a convolution semigroup of
symmetric probability measures on () satisfying vxu; = v for every t > 0, then the Klein—Landau
reconstruction theorem applies. Since the measure v need not be finite, ¥ may in particular
be the right invariant Haar measure pg on Q. The operators P;f = f * ju; define a positive
semigroup structure on L?(Q,v), and the reconstruction process leads to a reflection positive
unitary representation of R on L?(P(Q),B®,v) by translation (Theorem 4.9). If u; = 7; is
the gaussian semigroup on RY, this construction leads to an infinite measure on P(R?) which
realizes in particular the dilation of the heat semigroup as a subrepresentation (cf. [50, 54]).

Here an interesting point is that the map @ x P.(Q) — P(Q), (¢,w) — qw yields a product
decomposition of P(Q) into the subgroup of constant paths and the subgroup P, (Q) of pinned
paths. The measures constructed on P(Q) are actually product measures in these coordinates,
where ) carries the measure v and the measure on P,(Q) is a probability measure determined
by the p;. There is a natural measure preserving R-action on Py (Q) by

(Viw)(s) := w(—t) tw(s —t).

The measure in P, (Q) defines a Q-valued stochastic process (X;)icr with X7 = 1 (the constant
function). For the special case, where u; = ~; is the gaussian semigroup on R%, this construction
leads to the Wiener measure on P,(R?). Presently, we do not know how to obtain a similar
factorization if (R, R, —idg) is replaced by some (G, S, 7),* so we discuss the one-dimensional
case in Subsection 4.1.

4.1 One-parameter convolution semigroups of measures on polish groups

In this subsection @ is a polish topological group. We write B for the o-algebra of Borel subsets
of Q. A kernel K: @ x B — [0,00] on (Q,*B) (cf. Appendix B) is said to be left invariant if

K(gh,gA) = K(h,A) forall g,he@,AcB.

Then u(A) := K(1,A) is a positive Borel measure on @Q such that K(g, A) = u(g~tA). If,
conversely, u is a o-finite Borel measure on @, then K(g, A) := u(g'A) is a left invariant

4This is caused by the ambiguities related to the discrepancy between finite subsets {gi,...,gn} of G and
increasing tuples (g1, ..., gn) with respect to <s.
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kernel on @ x B because, for every A € B, the function g — pu(g ~1A) is measurable. In fact,
A= = {(z,y) € Q*: xy € A} is a Borel subset of Q x Q, and AN ({g} x Q) = {g} x g 1A.
We thus obtain a one-to-one correspondence between left invariant Markov kernels K on @
and Borel probability measures p on (). Since the product of two kernels corresponds to the
convolution product of the corresponding measures, this leads to a one-to-one correspondence
between convolution semigroups (u¢):>0 of Borel probability measures on ) and left invariant
Markov semigroups (P;):>0 on (Q,B). We recall from Remark 3.24(b) that the kernel P; acts
on functions by right convolution

Pif = fx*m for t>0,

where f () = [ f(zg) dps(g).
Consider the path group P(Q) = Q and the subgroup

P (Q) :={w € P(Q): w(0) = 1}.

Starting with a convolution semigroup (ut)t>0, we obtain for the initial distribution d1 the
Markov process (X;)¢>0 with independent stationary increments [7, Corollary 35.4]. The distri-
bution of this process is a probability measure P*" on

PQ)F = {weQ®: (vi<0) w(t) =1} = QF+.

For the finite distributions on Q", described by the kernels Py, t = (t1,...,t,), t1 < -+ < ty,
we obtain with Remark B.3

Pt(B) = / XB(-le cee 7xn):ut1 (dml)utth (xfld:EZ) Pt —tn— 1( dl‘n)

— / (1 2120 1) ity (A1 iyt () - i1, (). (4.1)

This means that

Py = (¢n>*(ﬂt1 & fhtg—t; @ -0 @ utn_tnfl)

for the map

Ynlg1,-- 9n) = (91,9192, -, 91~ Gn)- (4.2)
Remark 4.1. Since the inverse of the map v, in (4.2) is given by

Y t(hay .o b)) = (hayhitha, -+ bt b)),
it follows that the random variables

Xoy, X Xy, X0 X,
are independent. Since the distribution of X, YX, s is pg for every t,s > 0, it follows that
(Xt)t>0 has independent stationary increments (cf. also [7, Corollary 35.4]).

For a curve w: R — @Q, we define (6w)(t) := w(—t). We write P(Q)* for the subgroup
consisting of paths whose value is 1 on R_, resp., Ry and @ C P(Q) with the subgroup of
constant paths. For the following proposition, we recall that the involution on the space M(Q)
of finite real Borel measures on () is defined by

/ £(9) du*(g) = / F(o) dualg).
Q Q
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Proposition 4.2. Let P~ := 0, Pt and P* be the image of the measure P~ QPP T on P.(Q)
under the bijective product map

o: P(Q) x P(Q)F = PQ),  (woswy) s w - ws.

If uy = py holds for every t > 0, then this measure is invariant under 6 and the one-parameter
group of Borel isomorphisms, given by

(Viw)(s) imw(-0)"w(s — 1), teR.
Proof. The #-invariance of P follows immediately from its construction and
0P (w—,wy) = O(w— - wy) = O(w-) - Olwy) = O(wy) - Olw-) = P(O(wy), O(w-)).
We also note that 6V;0 = V_; follows from
(OVi0w)(s) = (Vibw)(—s) = (Bw)(—1) " (w)(—s — t) = w(t) w(s + 1) = (Vow)(s).  (4.3)

Since P is uniquely determined by its images under evaluation in finite tuples t = (¢1,...,t,),
t; < tiy1, it suffices to show that the corresponding distributions Py on Q" satisfy V., =
Pty 4. tn+t)- In view of (4.3), we may assume that ¢ > 0. We may further assume that ¢ = 0
for some k and that t,,, = —t for some m < k.

First we note that, for measurable functions fi,..., fx—1, fk+1,. .-, fn o0 @, we have
/ I1 /i(w(t) dP* ()
“(Q) j£k
/ / H Flon (o) TT f(es () dPP ()PP ()
P@)T j=k+1
(4.1)

- / N0 See (g1 i (90 - Falgern - ga)
X dpty—1,(91) -+ Aptty sty (gk—2)d:u—tk—1 (9k—1)

X dutk+1 (gk+1)dutk+2—tk+l (Qk+2) s dutn_tn—l (gn),

n

For F(w) = [] fj(w(t;)), this leads with ¢, = —t and ¢, = 0 to
j=1

/ (ViF)(w) dP*(w) = / Fw(t) 'w(- + 1)) dP*(w)
P(Q) P(Q)

= /P(Q)+/m1f1(w(t)_lgm1"'91)"'fm1(w(t)_19m1)fm(w(t)‘1)

X Frni1 (W) T w(t + timr) - fo(w() T w0t +10)))
X dﬂ*tmfl*t(gmfl)dﬂtmflfthQ (gm72) - d:utzftl (gl)dpp,,—i- (w)

= /n_1 f1 ((gm .. 'gkf1)7lgm—1 .. ‘gl) .. fm—1((9m .. '9k71)719m—1)fm((gm . 'gk—l)il)

X frns1 ((9m - 95=1) " gm) = o1 ((Gm - Gr—1) " Gm -+ Go—2)

X fe1(gr+1)  Fr(Grt1 - Gn) dpt—tn, 1 —t(Gm—1) At 1ty 5 (gm—2) - - - dpity—1, (91)
X Apt o +4(Gm) At sty y (Gmes1) -+

X dty,—t),_, (gk—l)dﬂtk_,_l—tk (Grt1) - dprty—t,_1 (9n)
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= /nl flgty amtagmat1-91)  Fme1 (950 Ot gm—1) Fn (9301 gt

X fm+1(9k__11 - ‘grﬁu) - ‘fk—l(gk__ll)fk—‘rl(gk—i-l) o fr(Gk+1 - gn)
X d/‘I’tQ*tl (gl) e diu“trn—lftm—Q (gm*Q)dl‘l’tm*trn—l (gmfl)dlu’tm-&-lftm (gm)
X bty —tm1 (Gm1) = Aitg—ty (Ge—1)dpty s —t, (Ght1) = - Apty—t, 1 (Gn)

) /n1 Filgr—1---91) Frm-1(gre1- Gm-1) Fm(Ghe1 - Gm)
X fm+1(gk—1 .. .gm+1) - fk—l(gk—l)flg+1(gk+1) - fn(gk-H . 'gn)

X dpty—1,(91) Attty (Gm—1) Aty 1t (I ) At~y (Gm1) -+
X dputy—ty 1 (Gr—1)Apty y—t5 (Grt1) - At —t,,—, (9n)

— /n_1 Ji(gr—1---91) - fr—1(gh—1) frt1(gr+1) -~ fr(Ght1 - - Gn)

X dpity—t, (91) - Appty—ty_y (Gr—1) Aty —t, (Grt1) - Abtty—t,, 1 (Gn)-

Here we have used in () the symmetry of the measures p; to get rid of the inverses. The
preceding calculation shows that the transformations (V;)icg on Pi(Q) leave the probability
measure P* invariant. |

Remark 4.3. Note that the transformations (V;)cr on Pi(Q) satisfy
Vi X, = X{1X5+t because (Vi X;)(w) = (Vow)(s) = w(t)_lw(s +1).
On functions on P, (Q), we obtain the action
(ViF)(w) = F(w(t)™ w(- +1))
which is isometric on L?(P,(Q), BR", PH).
Example 4.4. (a) (Poisson semigroups) For every g € K, we obtain a convolution semigroup
of measures by

et Z k,(Sgk = ¢t(d9—d0) for ¢t>0.

1

This semigroup consists of symmetric measures if and only if J, is symmetric, i.e., g = ¢g7". In

this case ¢>* = 1 and ¢?"t! = g for all n, so that

1 + 6721‘, 1— 672)&
= ) Og-
Mt 2 1 + 9 g

Note that the limit for ¢t — oo is the measure %(51 + d4). This particular example can also be
considered as a one-parameter subsemigroup of the semigroup of Markov matrices on R?, resp.,
Markov operators on the two-element set, where g is the transposition of the two elements (see
also Example 3.10).

(b) (Velocity processes) If K is a Lie group and X € g, then we obtain a semigroup of
measures by

Ht = 5exth for ¢t>0.

For these semigroups the condition uy = . for every ¢ > 0 is satisfied only if X =0, i.e., us = 61
for every t.



Reflection Positive Stochastic Processes Indexed by Lie Groups 29

Example 4.5. The class of polish groups is quite large.

(a) Among locally compact groups, the second countable ones carry a complete left invariant
metric, turning them in a polish group. This covers in particular all finite-dimensional Lie
groups with at most countably many connected components.

(b) Separable Fréchet-Lie groups are also polish, and this class contains in particular all
connected Banach—Lie groups whose Lie algebra is separable, gauge groups and groups of
diffeomorphisms of compact manifolds.

(¢) Another important example of a polish group is the unitary group U(H)s of a separable
Hilbert space H, endowed with the strong operator topology (cf. [47, Proposition II.1] or [62,
Theorem II.1, p. 93]).

Remark 4.6. In recent years, many interesting one-parameter semigroups of measures have
been studied on infinite-dimensional groups.

(a) On the group Diff(S!) of diffeomorphisms of the circle with respect to the H 3/2_metric,
Brownian motion has been constructed by P. Malliavin. A different approach also exhibiting
the invariance under rigid rotations is described in [18] (cf. also [21, 22]).

(b) In [10] Brownian motion on compact groups is studied. This is defined to be a stochastic
process (X¢);>0 with values in K with Xy = 1, independent stationary increments and continuous
sample paths. In addition, it is assumed to be symmetric, biinvariant and non-degenerate, i.e., X;
visits every open subset with positive probability. For the corresponding convolution semigroup
(pt)¢>0 this implies that

lim ¢~ 41, (V) = 0 (4.4)

for every open 1-neighborhood V' in K. Conversely, [10, Theorem 1.2] characterizes the convo-
lution semigroups (4ut)¢>0 corresponding to Brownian motions as those which satisfy, in addition
to (4.4), that u; — 91 weakly on C(K), pf = pu, pu is conjugation invariant (also called central),
and supp(u:) = K for every ¢ > 0.

(c) In [17], Driver studies Brownian motion on the infinite-dimensional Banach-Lie group

W(K) == C.([0,1], K) = {w € C([0,1], K): w(0) = 1},

where K is a connected Lie group with compact Lie algebra, i.e., K =2 C'xR? for some d € Ny and
a compact Lie group C. Here one has to construct a semigroup (j¢)¢>0 of heat kernel measures on
the space W (R?). On W (R?) one has to get hold of the smoothness properties of the heat kernel
measures f; corresponding to the Wiener measure. The corresponding Hilbert space H(g) is the
space of finite energy paths with values in the Lie algebra g and the measures y; on W(K) are
quasi-invariant under left and right multiplication with elements of the corresponding Cameron—
Martin group H(K) [17, Theorem 7.7]. The unitary representations of H(K) by left, resp.,
right multiplications has been identified recently with the so-called energy representation of this
group [1]. With similar techniques, the existence of heat kernel measures is also obtained for
the space of pinned paths with values in a compact Riemannian manifold M.

4.2 Standard path space structures for locally compact groups

In this section we assume that the group @ is locally compact and that the convolution semigroup

(1¢)¢>0 of probability measures on @ is strongly continuous in the sense that }iné U = 01 = po
= —

weakly on the space Cp(Q) of bounded continuous functions on (). We further assume that v is
a measure on @ satisfying v % y; = v for every ¢ > 0, and, in addition, that the operators

Bif = f*mw

on L?(Q,v) are symmetric. If v is a right Haar measure, then the symmetry of the operators P,
is equivalent to p; = .
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Remark 4.7. Let pg be a right Haar measure on ) and assume that all the measures p; are
symmetric. Integrating the right regular representation (7" (g) f)(z) = f(zg) of Q on L*(Q, ug),
we obtain a xrepresentation of the convolution algebra M(Q) on L?(Q) by

o () = /Q () dulg), (7" () f)(x) = /Q f(xg) du(g) = (f * 1) ().

Then P; := (7" (ut))¢>0 is a strongly continuous semigroup of hermitian contractions on L?(Q)
(here we use pf = p¢) which are Markov operators. This is a positive semigroup structure
because the continuity in measure (SPS4) follows from the continuity of the action of @ (cf.
Remark 3.26). Hence the Klein—Landau reconstruction Theorem 3.22 provides a path space
model for the corresponding dilation representation of R [50].

For P, as above, formula (3.5)

/ o @@ fi, dPY = / PPyt foePot\fdy
P(Q) Q

in Remark 3.23 specializes for ¢; < --- <t¢, and 0 < f; to
/ Q@ fr,dPf
P(Q)

= o fi1(g1)f2(g192) -+ fu(g1 -+~ gn) dv(gr)dpey—1, (92) - - - dppt, 1, (9n)

= Jon f1(g1) f2(92) -~ fu(gn) dos(v @ pity—t, @ -+ - @ phty—t, 1),

where ¥(g1,...,9n) = (91,9192, ---,91 - gn). We conclude that
P =1V ® pty—t, @+ @ Pty —t,,)-

Lemma 4.8. Let v be a measure on Q satisfying v x uy = v for every t > 0. Then we obtain
fort; <--- <tp and t := (t1,...,t,) on Q™ a consistent family of measures

Pl = (Yn)e(V @ iyt @ -+ @ ity —t,_,)-

If Q is a polish group, this leads to a unique measure P* on P(Q) with (evy).P* = P for
11 <...<tp.

Proof. This follows from Remark B.3. For the sake of clarity, we give a direct argument for
the consistency of the measures P'. Pick j € {1,...,n} and let p: Q" — Q" ! denote the
projection omitting the jth component. Then
(Povn)(g,---s9n) = Yn-1(9g1:- -, 9j—1,9ij+1, Gj+2: - - -+ Gn)
implies for j > 2 that
p*(wn)*(y ® )U/t27t1 ® e ® /’Ltnftnfl)
= (Yn-1)x(V @+ @ pugy—t; 4 * [ty —t; @ @ Pty —t,,_y)
= (wnfl)*(ﬂtl ® tt ® ,LLtj+17tj,1 ® tee ® ,u’tnftn_l)'
For j =1, we obtain
P*(%)*@ @ pty—t; @+ & /’Ltn_tnfl) = (%—1)*(’/ * iy —ty @ Hiz—ty @+ @ Mtn—tnﬂ)
= (%—1)*(’/ Q Ptz—ty @D+ @ /’Ltn_tn71>'

This implies consistency of the measures P! on Q™. The consistency condition implies the
existence of a measure P* on QF with (evy).u = P} for t; < --- < t, (cf. Definition 3.11). W
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From the Klein—Landau reconstruction theorem we immediately obtain the following special-
ization. We refer to [50] for other constructions of this dilation.

Theorem 4.9. Suppose that Q) is a second countable locally compact group. Let u be the measure
on QR corresponding to the symmetric convolution semigroup (t)e>0 of probability measures
on @ and the measure v on @ for which the operators P.f = f * u; define a positive semigroup
structure on L?(Q,v). Then the translation action (Uw)(s) := w(s —t) on P(Q) = QF is
measure preserving and p is invariant under (w)(t) = w(—t). We thus obtain a reflection
positive one-parameter group of Markov type on € = L*(P(Q), B, u) with respect to £, =
L2(P(Q), B+ 1), for which & = evi(L3(Q,v)) = L*(Q,v) and € = L*(Q,v) with q(F) = EoF
for F e &. We further have

FEoUiEy = P holds for Pif = f * u,

so that the U-cyclic subrepresentation gemerated by & is a unitary dilation of the hermitian
one-parameter semigroup (P;)i>o0 on L*(Q,v).

Example 4.10. (a) For Q = RY, the heat semigroup is given on L?(R?) by

1 1 |||
A, _ —1le]
e f=fxy where dvy(x) = (27Tt)d/2€ 2 dx.

We call the corresponding measure on Q® the Lebesgue—Wiener measure (cf. Theorem 4.9).
(b) If @ is a finite-dimensional Lie group and X7, ..., X,, is a basis of the Lie algebra, then we
n
obtain a left invariant Laplacian by A := )" Lg(j, where Ly, denotes the right invariant vector
j=1
field with Lx (1) = Xj;. Then there also exists a semigroup (u)¢>0 of probability measures
on @ such that [53, Section §]

A = Fxuy for ¢>0.

Accordingly, we obtain a Haar-Wiener measure on the path space Q.

5 Gaussian (G, S, T7)-probability spaces

In this section we discuss the second quantization functor and its connection to gaussian (G, S, 7)-
probability spaces. We then discuss equivalence of gaussian measures for reproducing kernel
Hilbert spaces. The main results of this section are contained in Subsection 5.4, where we
discuss gaussian measures on the space of distributions on a Lie group. Here the distribution
vectors of unitary representations play an important role.

5.1 Second quantization and gaussian processes

Definition 5.1. Let H be a real Hilbert space. A gaussian random process indexed by H is
a random process (¢(v))yen on a probability space (@, 3, 1) such that

(GP1) {p(v): v € H} is full, i.e., these random variables generate the o-algebra > modulo zero
sets.
(GP2) Each p(v) is a gaussian random variable of mean zero.

(GP3) (p(v), p(w)) = (v,w) is the inner product on H.
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According to [64, Theorems 1.6, 1.9], gaussian random processes indexed by H exist and are
unique up to isomorphisms of probability spaces. This means that, if (Q, >, ) is the corre-
sponding probability space, then the algebra L°°(Q, 1) with its state given by p is uniquely
determined by H (cf. [64, Section 1.1]). Its projections correspond to ¥/J,, where J, is the
ideal of zero sets®.

Theorem 5.2. Let V be a real vector space, V* be its algebraic dual and B* be the smallest o-
algebra for which all evaluation functions V* — V,a — «a(v), are measurable. Then a function
x: V. — C is the Fourier transform x = [ of a measure p on (V*,B*) if and only if x is
positive definite and continuous on every finite-dimensional subspace. In this case p is uniquely
determined.

Proof. Since the Fourier transform fi is positive definite and sequentially continuous, it is in
particular continuous on every finite-dimensional subspace of V. The converse follows from [68,
Theorem 16.2]. |

Example 5.3. Theorem 5.2 implies that the gaussian process indexed by H may be realized by
the probability measure v on (H%,8*) (the algebraic dual) whose Fourier transform is

Here ¢(v)(a) = a(v), and

2
llv]l

/ gla(v) dyy (o) = e 2 implies / Oé(U)QdVH(Ol) = HU||2

This leads to

2
_lv=w] [l

<€igo(v)’ei<p(w)> —e T 2 =—=e 2 e 2 e<v,w>

, llol? .
so that K, := (Ve 2 gatisfies

(Ko, Kyp) = e,

Example 5.4. If A is finite-dimensional, so that H =2 R for some d € Ny, then H® = R? and
[ET .
dyy(z) = We_T dx is a gaussian measure.

We now introduce the second quantization. Conceptually the easiest way to define second
quantization as a functor is to associate to a (real or complex) Hilbert space H its Fock space

—

FH) =D, . 5" (*);

where S™(H) := (H®")% is the closed subspace of S,-invariant vectors in the n-fold tensor
power of H. For vy,...,v, € H, we define the symmetric product by

vV Vo, :=Pr(v1 @+ Q@uy),

®A short proof for the uniqueness can be derived from reproducing kernel techniques. If ¢;: H — L*(Qy, u;),
j = 1,2, are two realizations, then the corresponding covariance kernels on H coincide, so that there exists
a unique unitary operator ®: L? (Q1,p1) — L2 (Q2, p2) such that ® o p1 = 2. Accordingly, ® o A; o o= A,
for the von Neumann algebras A; := {e*¥1 (") : v € H}" = L>°(Q;, ;).
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where P, : H®" — S™(H) is the orthogonal projection. The inner products of such elements are
given by

(Vv Ve Vog,wi Ve Vwy) =1 V- Vg, w -+ @ wy)

1
- n! Z <v‘7(1)’w1> T <vo(n)u W)

’ O’GSTL

In particular, with v = vV ---V v, we have

n-times
(" w") = (v,w)" and  [[o"] = [[o". (5.1)
Clearly, every contraction A: H — K defines a contraction I'(A4): F(H) — F(K) by
F(A)(v1 V- V) :=Auv V-V Au,

and it is clear that I'(AB) = I'(A)I'(B) and I'(A*) = T'(A)*. In particular, we obtain a represen-
tation of the involutive semigroup of contractions on H in the Fock space F(#H) and F defines
an endofunctor from the category of Hilbert spaces whose morphism are contractions into itself.
The problem with this approach is that it completely ignores positivity issues.

If H is a Hilbert space, then any v € H defines a function (v, -), u + (v, ), which is linear if
‘H is real and antilinear if H is complex. For

Exp(v Z \F

we now derive from (5.1) that Exp(v) € F(H) and
(Exp(v), Exp(w i i = elvw),
“— nl

This leads to an embedding
®: F(H) —C*, 9(&)(v) = (& Exp(v)),

where

n
D(vp V- Vo)(v) = (V1 V- Vg, v") = H%:

1
o
The image of ® is the reproducing kernel space Fri(H) with kernel

K (v,w) = (Exp(w), Exp(v)) = (),

We may thus identify F(#) with the reproducing kernel Hilbert space Fri(H).
For a contraction A: H — K, we have
1
D(Avy V-V Avy)(v) = —=(Av1 V- - V Avp, ") = —=(v1 V - - V oy, (A"0)"),

n!

-

so that the operator I'(A) acts on the reproducing kernel space Fri(H) — Frk(K) simply by

(D(A)F)(w) = F(A),  A[ <1, FeMgcC¥ vek.
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5.2 Application to reflection positive representations

Typical examples of gaussian (G, S, T)-probability spaces arise as follows. Let H be a real Hilbert
space and (@, 3, vx) be a realization of the gaussian random process (¢(v))yex indexed by H
(Definition 5.1). Using the realization from Example 5.3, where Q = H® is the algebraic dual
space, we obtain an action of the orthogonal group O(H) on (@, %, 1) by measure preserving
automorphisms.

For the following proposition, we recall the concept of a reflection positive representation of
(G, S,7) from Definition 2.6.

Lemma 5.5. If 7: S — B(H) be is a continuous x-representation of the topological involu-
tive semigroup (S,4) by contractions, then we obtain on T'(H) = L2(H® vx) by Ps := I'(n(s))
a standard positive semigroup structure on the probability space (H*, V).

Proof. Here we use that
EmIPuf = P fl 2 €}) < /H |Pof = Py f | dys = 0

for s — s¢ follows from the continuity of the representation I' o m of S on I'(H) (cf. Lem-
ma A.1). [

Proposition 5.6. Let (U,E,E+,0) be a reflection positive orthogonal representation of (G, S, T)
for which &y is U-cyclic and &+ is generated by (Us€y)ses- Then second quantization leads to
a (G, S, 1)-probability space ((Qu, X, Y1), X0, L(U),T'(0)), where Xg C X is the smallest o-algebra
for which the functions (¢(v))veg, are measurable.

Proof. (GP1-4) Clearly, every I'(U,) and I'(¢) are automorphisms of the algebra L>(Q7, X, vx)
satisfying

T(O)T(U,)T(0) = T(0U,0) = T(Uyryy)  and  6Ey = E.

The continuity of the unitary representation (I'(Uy))gec on L?(Qu, ) implies the continuity
in measure of the G-action on L>*(Q4,v#) (Lemma 5.5).

(GP5) Our definition of ¥ implies that ¥ is the smallest o-algebra for which the functions
(p(v))vee, are measurable and since & is U-cyclic in &, (GP5) is also satisfied.

Reflection positivity of the representation I'(U) of (G, S, 7) follows from [50, Remark 3.8] and

F(ng) = LZ(QH? ZJrv’YH)‘ u

5.3 Equivalence of gaussians measures for reproducing kernel Hilbert spaces

Let X be a set and E = C[X] the free complex vector spaces over X. Then positive definite
kernels K on X are in one-to-one correspondence with positive semidefinite hermitian forms
on E. Any such kernel defines a Hilbert subspace Hx C E* with continuous point evaluations.
More generally, we may consider for a real locally convex space E continuous bilinear hermi-
tian kernels K : Ex E — C and the corresponding subspaces of the topological dual space E’ [61].
Such a kernel is positive definite if and only if the canonical sesquilinear extension to the com-
plexification Eg¢ is a positive semidefinite hermitian form. Suppose that F is nuclear. Then, for
any such K, the function
P (v) 1= e 2K 00)
on F is continuous and positive definite, hence is the Fourier transform of a uniquely determined
gaussian measure v on E’. We want to express conditions on pairs of kernels K and @ which
characterize the equivalence of the measures yx and g on E'.
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According to [38], two gaussian measures are either mutually singular of equivalent. The
following theorem is a reformulation of [68, Theorem 10.1] (cf. also [37, Theorem 4.1/4.2] or [11,
Corollary 6.4.11]).

Theorem 5.7. Let E be a nuclear real locally convex space. For two continuous positive
semidef inite hermitian forms K and QQ on E, the corresponding gaussian measures vi and yqQ
on E' are equivalent if and only if Hx = Hg and there exists an operator T € GL(Hg) for
which TT* — 1 is Hilbert—Schmidt and

Q(xvy) = <TKy7TK$> fOT’ x7y € E

Remark 5.8. (a) That the gaussian measure vx on E’ determines the Hilbert subspace Hx C E’
follows from [68, Theorem 9.1] which asserts that H i consists precisely of those linear functionals
a € E' for which vk is quasi-invariant under the translation 7,(8) := a + 3. As a consequence,
the equivalence of vx and 7 implies Hx = Hg.

(b) Recall from [48, Theorem 1.2.8] that Hx = H¢ is equivalent to the existence of positive
constants ¢y, co > 0 such that the kernels

K —cQ and @ — K
are positive definite. If K and @) are real-valued, this is equivalent to
aQ(z,z) < K(z,x) < coQ(z,x) for ze€E.

This in turn is equivalent to the existence of a bounded invertible positive operator A € B(H )
such that

Q(z,y) = KA(a?,y) = (AK,, K;) for z,y€ FE.

In view of [48, Corollary 1.2.6], we have A = T'T*, where T: Hg — Hx, f — f is the identity.
This implies that

T (K;) = Qx for zeFE.
In particular, we have

Qr,y) = (Qu, Qy)rg = (TT Ko, Ky)py-

We conclude that, for f € Hg = Hg, we have

11, = ITf13, = (T*TF, Fug-

Therefore the equivalence of the corresponding gaussian measure is equivalent to T*T — 1 being
Hilbert—Schmidt.

Remark 5.9. Let F be a real vector space and endow it with the finest locally convex topology
for which all seminorms on E are continuous. Then F is nuclear if and only if E is of at most
countable dimension [65, Proposition 50.1, Theorem 51.2]. In any case, its topological dual space
is B’ = E* because every linear functional on F is continuous.

Regardless of the nuclearity of F, every positive definite function ¢: E — C which is con-
tinuous on all finite-dimensional subspace is the Fourier transform of a B*-measure on E*
(Theorem 5.2). This applies in particular to all functions of the form ¢(v) := e~ K () where
K: E x E — Ris a positive semidefinite symmetric bilinear form on F.
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5.4 Gaussian measures on distributions on Lie groups

If G is a Lie group, then D(G) := C°(G) is an involutive algebra with respect to the convo-
lution product and the involution ¢*(g) := ¢(g-1)Ag(g9~"'), where Ag is the modular function
satisfying

Ac(y) /G f(xy) duc(x) = /G f(@)duc(z)  for feCu(G)yeG.

Accordingly, we call a distribution D € D'(G) (the space of antilinear continuous functionals
on D(Q)) positive def inite, if it is a positive functional on this algebra, i.e.,

D(p*xp) >0 for ¢ e D(G).

Since D(G) is nuclear, every positive definite distribution D € D'(G) determines a gaussian
measure yp on D'(G).

For a unitary representation (7, H) of G we write H~°° for the space of continuous antilinear
functionals on H°, the space of distribution vectors, and note that we have a natural linear
embedding H — H™>°, v — (v, ). Accordingly, we also write (o, v) = (v, a) for a(v), @ € H™>°
and v € H*. The group G acts naturally on H~°° by

(7= (g)e) (v) == a(n(g)"'v),

so that we obtain a G-equivariant chain of continuous inclusions
HO CHCH™™ (5.2)

(cf. [14, Section 8.2]). It is D(G)-equivariant, if we define the representation of D(G) on H~>°
by

(7™ (p)a) (v) :Z/GSO(g)a(W(g)_lv) dpc(g) = a(m(")v).

Proposition 5.10 ([49, Proposition 2.8]). Let D € D'(G) be a positive definite distribution
on the Lie group G and Hp be the corresponding reproducing kernel Hilbert space with kernel
K(p,v) := D" x @) obtained by completing D(G) x D with respect to the scalar product

(* D,px D) = D" x ).
Then the following assertions hold:

(i) Hp € D'(G) and the inclusion yp: Hp — D'(Q) is continuous.
(ii) We have a unitary representation (wp,Hp) of G by

mp(9)E = g E, where  (g«E) () := E(poAy)

and the integrated representation of D(G) on Hp is given by mp(p)E = ¢ x E.

(ili) There exists a unique distribution vector ap € H,™ with ap(y * D) = D(p) and

m (p)ap =p* D for ¢ € D(G).

(iv) vp eaxtends to a D(G)-equivariant injection H > — D'(G) mapping ap to D.
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Remark 5.11. We consider a reflection positive distribution vector o € H~™>° for a unitary
representation (m,H) of G. This leads to an embedding

Mot H—=DI(G),  na(v)(p) = (v, 7 F(p)a) = (r(¢")v, ).

which is injective if and only if « is cyclic. This establishes a one-to-one correspondence between
distribution vectors and G-equivariant continuous linear maps H — D'(G) (Proposition 5.10).
Actually we obtain an equivariant embedding

W= < D(G)

by dualizing the linear map D(G) — H, ¢ — 7 °(p)a. This in turn leads to the positive
definite function

—3lm=(@)al® _ ;~3D(e" ) -
S(p):=e 2 Pl = eT2 P for D(p):=a(r"*®(p)a), ¢ € D(G).
We thus obtain a G-invariant gaussian probability measure vp on D’(G) by Minlos’ theorem.

Lemma 5.12. Ifa € H™° is cyclic and (p, V) is a finite-dimensional irreducible representation
of G, then the multiplicity of p in H is bounded by dim V. In particular, the V -isotypic subspace
of H is finite-dimensional and dim HE < 1.

Proof. Let n € N and assume that V" is a subrepresentation of 2. Then V" is finite-dimen-

sional and generated by a distribution vector which actually must be an element (vy,...,v,)
€ V™. Suppose that A, ..., A, € Csatisfy >, A\ju; = 0. Then ), \jm(g)v; = 0 for every g € G,
and hence Zj Ajw; = 0 for every (wi,...,wp) € V™ because (v1,...,v,) is cyclic in V™. This
leads to A\j = 0 for every j, so that the elements v1,...,v, are linearly independent. |

Theorem 5.13. Let G be a Lie group and D,E € D'(G) be positive definite distributions.
Then the corresponding gaussian measures yp and yg on D'(G) are equivalent if and only if the
following conditions are satisfied

(i) D can be written as an orthogonal sum D = Do+ > _; Dy, where J C N and the
representation on the subspaces Hp,, n € J, are finite-dimensional isotypic and mutually
disjoint.

(i) E = Do+ }.,c; En with Hp, = HE,, and there exist intertwining operators Ty = idy,
and T,, € Ba(Hp,) with T,Dy, = E, in Hp™° = Hp, and 3o, [T, T — 13 < oc.

Proof. We shall use Theorem 5.7. If yp ~ vg, then Hp = Hg C D'(G) and the identity map
T:Hp — Hg, [ — [ is a G-equivariant operator, so that T*T € B(Hp) is a G-intertwining
operator. The requirement that T*7T — 1 is Hilbert—-Schmidt implies that its range is a sum
of finite-dimensional subrepresentations. In view of the preceding lemma, it can be written as
@®jesHj, where the H; are isotypic, finite-dimensional and mutually disjoint. Then T}, := T3,
maps Hp,, into itself and

ITT* =15 = |TuT;; — 1]5.
neJ

The converse implication follows from Theorem 5.7. |
Corollary 5.14. If D is a positive definite distribution on G, then the following are equivalent

(a) Hp contains no G-invariant subspace of finite positive dimension.
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(b) For any two different distribution vectors E, E' € H,™ C D'(G), the corresponding gaus-
stan measures Yg and g are inequivalent.

Example 5.15. We discuss the special case G = R". According to the Bochner—Schwartz
theorem, a distribution D € D'(G) is positive definite if and only if it is the Fourier transform
D = i of a tempered measure g on the dual group G = R?, and then Hp = L?(R?, u) with the
representation

(mp(x) ) (y) = e ™ f(y).

For D = p and E = U, the equality of the corresponding Hilbert spaces is equivalent to the
existence of positive constants ¢, co > 0 with

av < p < cov,

which is equivalent to the equivalence of the measures 1 and v with the additional requirement
that 0 := % satisfies 0 < ¢; < 0 < ¢y (cf. [48] or [37]). Then L?(R% u) = L?(RY,v), and
the identity T: L>(R%, v) — L?*(R? u) is an isomorphism of Banach spaces. We then have
T*(f) = ¢6f and the equivalence of the gaussian measures is equivalent to the multiplication
operator Ms_1 = T*T — 1 being a Hilbert-Schmidt operator on L?(R?, ) (Theorem 5.7). This
is equivalent to the condition that the restriction of v to the subset {4 # 1} is atomic, so that the
values of § in these points are defined, and the Hilbert—Schmidt condition can be expressed as

> 16(x) — 1 < oo
d(z)#1

We conclude that yp ~ g is equivalent to y = v on the complement of an at most countable
set S of atoms for both measures, which satisfies

p({s))
ey

Remark 5.16. (a) Theorem 5.13 generalizes in an obvious way to continuous positive definite
functions on a topological group G.

(b) Example 5.15 generalizes in the obvious fashion to positive definite functions on a locally
compact abelian group, or, more generally, on a nuclear abelian group (cf. [6]).

2
—1' < 00

The following theorem covers in particular the case of one-dimensional Lie groups.

Theorem 5.17. Let A be a selfadjoint operator on the Hilbert space H. Then the following are
equivalent:

(a) The gaussian measure vy can be realized on H™*°(A), the dual space of

He(A) = ) D(A™).

n€eNg
(b) There exists an N € N such that the bounded operator (1 + A%)~N is Hilbert-Schmidt.
(c) The Fréchet space H>*(A) is nuclear.

Proof. (a) = (b) Let E C R be a bounded subset, H; := P(E)H (for the spectral measure P
of A) and Hy := ’Hf Then we accordingly have A = Ay ® As, where the operator A; is bounded
and D(A) = Hi & D(Az). This implies that

H®(A) = Hi B HS(A)  and thus  H(A) = Hy & Hy™(Ag).
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Therefore v, can be realized on H~°° if and only if y4, can be realized on H;, which means
that #; is finite-dimensional, and v, can be realized on H; *°(As).

Therefore (a) implies that all spectral projections P([a,b]), a < b, have finite-dimensional
range. As a consequence, A is diagonalizable with discrete spectrum and finite-dimensional
eigenspaces; in particular H is separable. Let (\,)nen be the eigenvalues of A, counted with
multiplicities and (ey,)nen an ONB of H with Ae,, = Ae,, for every n € N. Now

H™®(A) = {anen: ANeN)> (1+ A2) 7N |z ? < oo}

n

is the union of the subspaces

H2V(A) = {anen: ST +A2) Nz, < oo}.

n

We realize the gaussian measure vz on the product space C. Then every subspace H 2V (A)
is measurable, and

L=y (H°(A)) = iy (12N (4))

implies that yz,(H 2V (A)) > 0 for some N € N. From the example in [68, p. 153], it now follows
that

[+ 4375 =30 (1 0) ™ <o

n

(see also [17, Theorem 5.2]).

(b) < (c): The space D*(A) := (,,cy D(A™) coincides with the space D*°(B) for B := 14+ A2,
and B has the additional property that B® < B"*! for n € Nyg. The topology on D®(B) is
defined by the seminorms p, (v) := ||B"v||, n € Ny. In view of [65, Definition 50.1], the nuclearity
of the space H*> = D> (B) is equivalent to the condition that, for every n € N, there exists an
m > n, such that the natural map D™ (B) — D"(B) is nuclear. Since this map can be identified
with the map B"™™: H — H, we see that the nuclearity of H*> is equivalent to the existence
of some nuclear power of B~!, which is equivalent to the existence of some power which is
Hilbert—Schmidt. This means that D>°(A) is nuclear if and only if some operator (1 + A%)~%,
N € N, is Hilbert—Schmidst.

(¢) = (a) follows from the Bochner—Minlos theorem. [

Example 5.18. (a) In the context of reflection positivity on curved spacetimes, a natural
class of selfadjoint operators arises as follows [31, 32]. We call a connected complete orientable
Riemannian manifold (M, g) a quantizable static space-time if there exists a complete Killing
vector field £ orthogonal to a hypersurface ¥ C M such that all integral curves of £ intersect X
exactly once. Then the flow of £ induces an isometry ®: R x ¥ — M of Riemannian manifolds
and 0(®(t,x)) = ®(—t,x) is an isometric involution exchanging the two open subsets Q4 =
{®(t,z): £t > 0,z € ¥}. Let A be the Laplacian of (M,g) and m > 0. Then the free
covariance operator C := (m? — A)~! is a bounded selfadjoint operator on L?(M). For s € R,
we write H, for the completion of L?(M) w.r.t. the scalar product (f,g) := (f, C™°g)r2(mr) (the
Sobolev spaces) and obtain a Fréchet space

§:=D>(m? - A) =D¥(A) = (| Hs,

seR
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but in general this space is not nuclear because the Laplacian may have continuous spectrum
(which contradicts the statement in [32, Definition 2.1]). But if ¥ is compact and

11
H=5+5(Q/ - 4),

where @ is the multiplication with the global time function, then there exists a power (1+H )~V
which is trace class, so that

S:=D>*(H) C L*(M)

is a nuclear space. The operator H is the sum of the Hamiltonian of the harmonic oscillator in
the time direction and the Laplacian of ¥ [4, Proposition 7.5]. We refer to [4, Section 7.4] for
a discussion of the corresponding gaussian measures on the dual space S'.

(b) For M = R? and H = L*(R?), the Hamiltonian of the d-fold harmonic oscillator

d
H= 3@ -0 (@N@)=nf@), (0= aijfm
j=1

leads to D®(H) = S(R%) which also is a nuclear space.

Corollary 5.19. Let (m,H) be a continuous unitary representation of the finite-dimensional Lie
group G and put A = Zj X; for a basis X1,..., X, of g. Then the following are equivalent:
The gaussian measure vy can be realized on H™°.

b) There exists an N € N such that (1 — dn(A))~N is a Hilbert-Schmidt operator.

)
)
()
)

(d) 7 is trace class, i.e., for each f € C°(G), the operator w(f) is trace class.

(a
(
The Fréchet space H™ is nuclear.

Proof. In view of Theorem 5.17, the equivalence of (a)-(c) follows from Nelson’s theorem as-
serting that H>® = H>(A) holds for the selfadjoint operator A := dm(A) [67, Theorem 4.4.4.5].
For the equivalence with (d) we refer to [15, Proposition 1.11]. [

Proposition 5.20. Let (w,H) be a unitary representation of the Lie group G. Then the
space H™® is nuclear in the following cases:

(a) If G is compact and 7 is distribution cyclic.
(b) If G is connected semisimple and 7 is irreducible.

(¢) If G is connected nilpotent and 7 is irreducible.

Proof. (a) (Sketch) We denote irreducible representation with highest weight A by (my, V3).
We also set d(\) := dim V). We have H = @ H,, where H,) is the isotypic subspace of highest
weight A. The multiplicity of the simple G-module V) in ) is bounded by d(\) (Lemma 5.12).
We can then choose the basis X; such that —A coincides with the Casimir element of g. Let

—dm (D), = (1A +ol* = llpl*)1

by Freudenthal’s lemma [48, Lemma IX.5.2]. We therefore have

(1 —an(A) N3 =3 (1 +1IA+ ol — [lpl1?) 7> dim My

A
< ST+ A+ ol = [ll?) T A2,
A



Reflection Positive Stochastic Processes Indexed by Lie Groups 41

This expression is finite for some N € N because d(\) is bounded by a polynomial in [|A]| [67,
Lemma 4.4.2.3]. This means that there exists an N € N for which (1 — dr(A))~% is Hilbert-
Schmidt. Therefore H>® = D>®(dr(A)) = D®((1 — dn(A))Y) is nuclear.

(b) ([13, Theorem 2.1]) Write g = ¢ @ s for the Cartan decomposition of g. Then we can
choose the basis X; such that A = Q + 2A; where Q is the Casimir element and A is the
Laplacian for £. As € acts by a scalar and the dimension of H, is bounded by d())?, the claim
follows as in (a).

(c) ([13, Proposition 1.9(a)]) According to [39, Theorem 3, p. 103], we can realize 7 in
L?(R"™, dz) such that H® coincides with the Schwartz space S(R™) which is nuclear. [ |

Example 5.21. For the distribution D = §; on the compact Lie group G, the corresponding
representation is the regular representation on Hp = L?(G). In this case L2(G)>® = C*°(Q) (f.i.
by the Dixmier—Malliavin theorem) is a nuclear space and L%(G)~> = C~>°(Q) is the space of
distributions on G. In particular, the measure yp can be realized in this space.

Remark 5.22. The condition H*>® = H is equivalent to the smoothness of the representation,
which in turn is equivalent to the boundedness of the operators dm(X), X € g. If this is the case,
then H~°° = H. If H is infinite-dimensional it is not nuclear, and since H C H® (the algebraic
dual) is a zero set for v, the corresponding gaussian measure can not be realized on H~°°.
Examples arise from the multiplication representation of an abelian Lie group G on the space
H = LQ(@, i), where p is a compactly supported measure on the dual group G= Hom(G,T).
These representations are smooth and generated by the cyclic vector 1. If H is infinite-
dimensional, then it is not nuclear. In particular, yp is not realized on the subspace H>

of D'(G).

Example 5.23. The multiplication representation of G = R on L?(R, i) for the measure y =

Y neN 2%6 1 is norm continuous and H>® = H is not nuclear.
n

5.5 Ergodicity of v4 for G

Let (m,H) be an orthogonal representation of G on the real Hilbert space H and 74 the cor-
responding gaussian measure. We consider the so-called gaussian action of G on the gaussian
probability space (H?, vy ) on the algebraic dual H*. The measure 7y is G-ergodic if and only if

D(H)Y = L2(H*, )¢ = C1.
In this section we derive a criterion for this condition to be satisfied.
Lemma 5.24. Let (7j,H;)j=12 be two orthogonal representations of the group G.

(i) If H1 has no non-zero finite-dimensional subrepresentations, then all finite-dimensional
invariant subspaces of Hi ®@ Ha are zero. In particular, (H; @ H2)® = {0}.

(ii) The subspace (H1®@Ha)s generated by the finite-dimensional invariant subspaces coincides

with Hip @ Ha y.

Proof. (i) First we show that the subspace (H1 ® H2)® of fixed vectors is trivial. Since (H; ®
H2)C can be identified with the space of Hilbert-Schmidt intertwining operators A: H5 — Hi,
any such operator leads to the self intertwining operator AA* € Bo(H1) and its eigenspaces are
finite-dimensional G-invariant subspaces, hence trivial. Let F C H1®Hs2 be a finite-dimensional
invariant subspace. Then idr € F@ F* C H; @ Ha @ H; ® Hj is a fixed vector, so that F = {0}
follows from the preceding argument.

(ii) We write

H1@Hy = (Hi,y @Hay) @ (’Hff ® Ha) & (Ha,y ®H§jf)
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and apply the preceding proposition to see that only the first summand contains non-zero finite-
dimensional invariant subspaces. |

For unitary representations, one can also introduce the terminology from measure preserving
actions on a probability space, where H = L2(X,%, ) = {f € L*(X, S, p): [y fdp =0}

Definition 5.25. Let (7, H) be a unitary representation and (7*,*) the dual representation.
We say that 7 is:

(a) ergodic if HY = {0},
(b) weakly mizing if T ® 7* is ergodic,
(c) mizing if G is locally compact and all matrix coefficients are contained in Cy(G).

The following proposition is an elaboration of the main result of [63] whose main focus is the
equivalence of (i) and (ii).

Theorem 5.26. (I.LE. Segal) For an orthogonal representation (7, H) of the group G, the fol-
lowing are equivalent:

(i) H contains no non-zero finite-dimensional invariant subspaces.
ii) The gaussian measure vy is G-ergodic.
g Y )
(i) 7 is weakly mizing.
(iv) For every orthogonal representation (p, ), the representation & p is ergodic.

If these conditions are satisfied, then, for every N € N, the product measure ’y%N s also ergodic.

Proof. (i) & (ii): (cf. [8, Proposition A.1.12, Corollary A.7.15))° If F C H is a finite-
dimensional invariant subspace, then vz (which is equivalent to Lebesgue measure on F) is
not ergodic. Now vy = vr ® vz implies that 4 is not ergodic.

If, conversely, all finite-dimensional invariant subspaces of H are trivial, then all G-fixed
vectors in S"™(H) C H®" are trivial if n > 0 (Lemma 5.24). Hence the assertion follows from
the G-equivariant decomposition I'(H) = CQ @ ,,., " (H).

(i) = (iv) follows from Lemma 5.24(i).

(iv) = (iii) is trivial.

(iii) = (i): If F C A is a finite-dimensional invariant subspace, then idy C FQ F* = HQ@H*
is a fixed vector.

If (i) is satisfied, then the canonical representation on H'V also contains no non-zero finite-
dimensional invariant subspace, so that the G-action on the product spaces I'(HY) = T'(H)V
with the product measure vy n = W%N is also ergodic. |

Remark 5.27. Let H be a complex Hilbert space and (7, H) be a unitary representation of G
on H. We write H® for the underlying real Hilbert space and Fc(H) for the associated Fock
space over C. Then

I(H¥) = Fo((HY) o) = Fe(H o H) = Fo(H) @c Fe(H) = By(Fe(H)).

Therefore the requirement that Fc(H)® = CQ is weaker than the ergodicity of the measure 7.
Let H =H; ® ’Hj; denote the decomposition into the closed subspace H; generated by all

finite-dimensional invariant subspaces and its orthogonal complement Hj;.7 Then

Fe(H) = Fe(Hy) © Fe(Hy),

SWe thank Bachir Bekka for this reference.
"Note that the representation on H ¢ factors through a representation of a compact group.
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and Lemma 5.24 implies that the subspace Fc(Hy) @ @, S”(’H]%) contains no non-zero fixed
vectors. Therefore Fo(H)% = Fc(Hy)C.

If G is abelian, then H; is spanned by eigenvectors for certain characters X C @, and
the corresponding characters of S™(Hy) are the finite products xi---xn, xj € X. Therefore
Fc(H)E = CQ is equivalent to the condition that all products x1 - - Xn, x; € X, n >0, are
non-trivial.

Definition 5.28 ([9, Definition 2.14]). A measure preserving action of G on a finite measure
space (X, X, u) is said to be weakly mizing if the representation on the subspace

L3(X, %, w)o := 11 C LA(X, %, p)

contains no non-zero finite-dimensional invariant subspaces. In view of Theorem 5.26, this is
equivalent to the representation on L3(X,X, ) to be weakly mixing in the sense of Defini-
tion 5.25.

The following proposition justifies Definition 5.25(b).

Proposition 5.29. A measure preserving action of G on (X, %, u) is weakly mizing if and only
if the corresponding action on the pair space (X2, X ® X, u ® p) is ergodic.

Proof. We have
LA(X x X, pop)® = (LH(X, p) ® L*(X,1)" € LX(X, 1) @ L*(X, )

If the action is weakly mixing, then L?(X, u); = C1 implies that L*(X x X,y ® )¢ = Cl1, so
that the product action is ergodic.

If, conversely, the product action is ergodic and F C L3(X, ) is a finite-dimensional invariant
subspace, then

FRF CL*X, 1) ® LA(X, 1) = L*(X x X, 1 ® p)

leads to a fixed vector in L?(X x X, u® p), which implies 7 = {0}. We conclude that the action
on (X, u) is weakly mixing. [

Example 5.30. If (7, #) is an orthogonal representation for which the corresponding gaussian
action on T'(H) = (H®, vy) is ergodic, then it is weakly mixing by Theorem 5.26.

A Continuity of a stochastic process on G

This appendix refers to Example 3.13. Clearly, the most natural continuity requirement from
the perspective of representation theory is that the representation of G in LQ(BG,%G,Z/) is
continuous. In this subsection we collect some remarks that are useful for the verification of
this continuity.

Lemma A.1. For a semigroup (Ps)ses of positivity preserving operators on L™ (X, S, u), the
strong continuity of the representation of S on L*(X,&,v) implies continuity in measure

lim v(|Psf — Ps,f| >€) =0 for every e > 0.
S$—S0

Proof. This follows from e?v(|Psf — Py, f| > €2) < [ |Psf — Pso f|* dv — 0. [
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Corollary A.2. For a square integrable stationary R-valued process (Xg)q4eq, the continuity of
the representation of G on L*(B%,BY v) implies that

lim v(| Xy — X1] >€) =0  for every > 0.

g—1
Remark A.3. Let G be a group acting in a measure preserving way on the finite measure space
(Q,%, ). It is easy to see that the continuity of the representation on L?(Q, X, 1) is equivalent

to the continuity of the orbit maps of the characteristic functions, which in turn is equivalent to
the continuity of the maps

da: G— R, da(g) == p((gA)AA) for AeX.

Actually this condition is equivalent to the continuity of the G-action on the metric space
(X/Ju,d), where d(A, B) = n(AAB) and J, denotes the ideal of u-zero sets.

Next we observe that the set of all bounded functions f € L?(Q, X, i) for which the G-orbit
map in L?(Q, Y, 1) is continuous is a subalgebra. This follows immediately from the estimate

1Ug(fh) = fhllz < [[PlloollUgf = fll2 + [ fllocl[Ugh — Rll2-
This implies that
Yo:={AeX¥:dye C(G,R)}

contains @ and () and is stable under complements, finite intersections and finite unions. From
the closedness of the subspace of continuous vectors in L?(Q, ¥, u) we further derive that X is
stable under countable unions, hence a o-subalgebra. We conclude that it suffices to verify the
continuity of the functions d4 for a collection of subsets generating the o-algebra 3.

Lemma A.4. For a real-valued stationary process (Xg)geq, the condition

lim v(| Xy — X1/ >¢) =0
g—1

of continuity in measure implies continuity of the G-representation on L*(Q, ¥, v).

Proof. In view of the preceding remark, it suffices to show that, for the sets Ay, := {X4, > a},
a € R, the function da(g) = v(gAg,AAy)) = v(AggyAAy,) is continuous in 1. Note that

AggaAAgy € {[Xggy — Xgo| 2 0} U {Xggy €la,a+6[} U {Xy, €]a,a+ [}
For ¢ sufficiently small, the last two sets on the right have measure at most £, so that

v({|Xgy — Xggol = 0}) < leads to  v(gAgAAy) < e. [ ]

13
2
B Markov kernels

In this appendix we discuss briefly some basic properties of Markov kernels that are needed for
this article.

Definition B.1 ([7, Section 36]). (a) Let (Q,%) and (Q’,%’) be measurable spaces. Then
a function

K: Qx¥% — 0,00

is called a kernel if
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(K1) for every A’ € ¥/, the function K4 (w) := K (w, A’) is Y-measurable, and
(K2) for every w € @, the function K, (A") := K(w, A’) is a (positive) measure.

A kernel is called a Markov kernel if the measures K, are probability measures.
(b) A kernel K: @ x ¥/ — [0, 00] associates to a measure p on (@, ) the measure

() (A) = [ () (@, 4)

on (Q',%'). To every measurable function f': Q" — [0, oc], it associates the function
Kf': Q= (0,00,  (Kf)(w):= o K (w, dw’) f'(w).

Now the Markov property corresponds to K1 = K for the constant function 1.

(c) If (Q4,%;)j=1,2,3 are measurable spaces, then composition of kernels K; on @ x X9 and
K5 on Q2 x X3 is defined by

(K1K>)(wr, Ag) = 0 K (w1, dwe) Ko(we, A3).
2

In particular, we obtain on a measurable space (@, ) the concept of a semigroup (Ps)scs
of (Markov) kernels by the requirement that PsP, = Py for st € S. Here the classical case is
S — R+.

Remark B.2. (a) For Q = Q' and X = ¥/, every Markov kernel K defines a positivity preserving
operator on measurable functions by

(K f)(w) = /Q K (w0, du) (o).

The Markov property implies that K1 =1 and that ||K f|lco < ||f]|cc-
(b) For a measure p on (@, X) we then have

/Qfd(uK):/Q/Qu(dw)K(w’dWI)f(w/):/QdeM-

Therefore the relation uK = p is equivalent to the invariance of u as a functional on non-negative
bounded measurable functions under the operator f — K f.

Remark B.3. For a Markov semigroup (P;):>0 on (Q,%) and a probability measure p on
(Q,X), we obtain for 0 <t; < --- <t, and t = (¢1,...,t,) a probability measure P}" on Q" [7,
Satz 36.4]:

PUB) = [ xuoseoa)ildo) Py (oo, i) Pty (o1, dza) - Pty (01,
Qn
The measure P}’ can also be written as P}’ = uP; for the kernel

Pt(an B) = / XB(JUL cee 7$n)Pt1(x07dx1)Pt2—t1 (3317 d$2) e 'Ptn—tn,l(l‘n—l, dfl«“n)

n

on () x X", This is a projective family of measures. If (@, X) is a polish space, then this leads
to a stochastic process (X¢)i>0 with state space (Q,%) [7, Corollary 35.4]. The probability
measure g is the distribution of Xy. It is called the initial distribution. According to [7,
Theorem 42.3], the so obtained process has the Markov property.
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Extending stationary Markov processes to the real line
Let (P;)¢>0 be a Markov semigroup on (@, X) and v be a measure on (Q,X). We obtain for
S < =S 1 << =51 <0<t < <

v m+n
a measure Pyy on @ by

Pgy(B) =/ XBYm, -, U1, T15 -, Tp)
Qn+m+1

X Psmfsm—l (ymfla dym) o P52751 (yla dyQ)Psl (l‘o, dyl)y(de)
X Ptl ($07 dxl)Ptzftl (gjl? d$2) e Ptnftn_l(ﬁnflv dﬂfn)

This means that PS”,t = v P54 for the kernel

Py (0, B) =/ XB(Yms -2 Y1,T1, .-, Tp)

Qn+m

X Psm—sm71 (ym—ly dym) te P52—31 (yly d?JQ)Psl (3507 dyl)
Ptl(l‘o, dxl)Ptg—tl (3317 dl’2) e 'Ptn—tn,l(iﬁn—l, d«’l«“n)-

This is a projective family of measures. If (Q,X) is a polish space, this leads to a stochastic
process (X;)icr with state space (Q,X) [7, Corollary 35.4]. If v is a probability measure, then
the measure v is called the initial distribution of the process. It coincides with the distribution
of Xy. Suppose, in addition, that

/29(w)V(dw)Pt(w,dw’)f(w/) :/Q

- / G P o) f() T 0% fg,

(Puf)g v(dio) = /Q f(Pug)v(dico)

Then

PSVJ:(B):/ XB(ymv-"uyhxla"'uxn)
Qn+m+1

X Pg, s (Um—1,dym) - - - Psy—s, (Y1, dy2) Ps, (x0, dy1)v(dxo)
X Ptl (x[)a dl’l)Ptzftl (Jfl, de) te Ptnftnfl (:Enfla dl’n)

—/Q+ +1XB(ym,...,yl,.’L'l,...,g;n)

X Pspp s 1 (Um—1, AYm) - Psy—s, (Y1, dy2)v(dy1) Ps, (y1, do)
X Ptl (1’0, dxl)Ptgftl (1‘1, d.%'g) e Ptnftnfl(xnfla dl’n)

:/ XB(Umy -« s Y1, X1y v oy Tny)
Qn+m

X Psm—smq(ym—l: dym) e 'P82—81(y17 dyQ)V(dyl)PS1+t1(yl7 dxl)
X Ptz—tl (:I;h de) e Ptn—tnfl(xn—la dl’n)

:/Q+ XB(Yms -2 Y1, 1, .-, Tp)

X Ps'm_&mfl(ym_l? dym) e V(dyQ)Ps2—s1 (y27 dyl)PsH-tl (yly dxl)
X Pry—ty (¥1,d22) - Prytyy (X1, dn) = -

:/ N XB(ymv"‘vylvxlv'--yxn)
Qn m
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X V(dym)Psm—sm_l(yma dym—l) T Psg—sl (y?: dyl)P51+t1 (yla dxl)
X —Ptz—tl (ﬂfl, d$2) T Ptn—tnfl(xn—la dwn)

If v is a probability measure, we thus obtain a stationary process with values in (). For t =
(t1,...,tn) and t; < ... < t, in R, we then have for the distribution of this process

PUB) = [ o) vldon) Py (o1, o) -+ Pt (o, )
This formula immediately implies that the translation invariance of the measure P” on QF.
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