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CHARACTERIZATION THEOREMS FOR DIFFERENTIAL
OPERATORS ON WHITE NOISE SPACES

ABDESSATAR BARHOUMI AND ALBERTO LANCONELLI

ABSTRACT. We characterize through their action on stochastic exponentials
the class of white noise operators which are derivations with respect to both
the point-wise and Wick products. We define the class of second order differ-
ential operators and second order Wick differential operators and we charac-
terize the white noise operators belonging to both classes. We find that the
intersection of these two classes, in the first and second order cases, is iden-
tified by a skewness condition on the coefficients of the differential operator.
Our technique relies on simple algebraic properties of commutators and on
the Gaussian structure of our white noise space. Our approach is suitable to
study differential operators of any order.

1. Introduction and Notation

In the last two decades differential operators in white noise analysis have been
investigated by several authors. The research has been focused mainly on three
issues: characterization theorems for Gross laplacian, number operator, Euler op-
erator and Lévy laplacian [2, 4, 6]; differential operators related to the infinite
dimensional rotation group [4, 6, 7]; characterization theorems for derivations and
Wick derivations [1, 8]. See also the books [3, 5, 9] and the references quoted
there. The main tools of investigation in the above mentioned papers are the sym-
bol transform of an operator, the Fock expansion and integral kernels operators.

It is well known, and very useful in carrying calculations, that annihilation
operators are derivations with respect to both the ordinary and Wick products.
More precisely, for any £ € S’ (the space of tempered distributions) and ¢, € (.5)
(the Hida test function space) one has:

ag(p ) = agp-h+¢-agy,

ag(poy) = agporp+poagy.
It is natural to wonder whether only annihilations enjoy both properties. The
first main result of the present paper is a characterization of those white noise
differential operators that behave as derivations with respect to both the ordinary
and Wick products (see Theorem 2.8 below). The operators belonging to this

class can be written as the sum of an annihilation operator and a first order
differential operator whose coefficients satisfy a skewness condition (in Remark
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2.10 below we relate this last class of operators to the generators of some infinite
dimensional rotation groups from [4]). To prove this theorem we use a quite
elementary machinery consisting of basic algebraic properties of commutators and
the Gaussian structure of the underlying white noise space. Our starting point is
the useful observation (whose origin can be traced back to Pincherle [10]) that one
can reduce the order of a differential operator by simply taking the commutator
with a multiplication operator (see Remark 2.5 below). Through this idea we then
define the classes of second order differential operators and second order Wick
differential operators and we characterize the intersection of these two classes (see
Theorem 3.10 below). Also in this case we obtain a family of differential operators
whose coefficients satisfy a skewness condition. This class contains also the Gross
laplacian. Our technique is suitable to study differential operators of any order
and can be potentially adapted to cover the theory of differential operators in non
gaussian white noise spaces.

The paper is organized as follows: at the end of this section we briefly set
the notation; Section 2 is devoted to first order differential operators: definitions,
characterization theorems and examples; Section 3 is focused on second order
differential operators.

We will work in the framework of the White Noise Theory following the standard
notation of one of the books [3, 5, 9], which we refer to for detailed information on
that topic. In particular, S and S’ will denote the Schwartz space of smooth rapidly
decreasing functions and the space of tempered distributions over R, respectively.
The notation (-,-) will be used for the dual pairing between S’ and S. We will
use the symbols (S) and (S)* to denote respectively the Hida’s test function and
distribution spaces constructed from the Hilbert space L?(R) and the harmonic
oscillator A := —% +22+41. The notation ((,-)) will be used for the dual pairing
between (S)* and (5).

For any n € N, we will say that Y € (5)* belongs to the n-th chaos if Y is of
the form I,,(F},), where F,, € S’®" is a symmetric distribution and I,,(F},) stands
for the (generalized) n-th order multiple It6 integral of F,, (with respect to the
canonical Brownian motion defined on the standard Gaussian white noise space
(8", B(S"), )-

For § € S’ we will denote X (§) := I1(£) and by a¢ and a; the usual annihilation
and creation operators, respectively. We observe that ag,af € L((5),(5)*) and
that for any ¢ € (.9),

(ag + ag)p = X(£) - ¢,

In particular if £ € S, then ag,af € L((5),(S)) N L((9)*,(S)*). For £ € S we
will write ¢¢ for the usual stochastic exponential vector which we recall to be an
element of (S). The symbol ¢ will denote the Wick product; we remind that (.5)
and (S)* are closed under this operation. Moreover for any ¢ € (S), we have

agp = X(§) o p.
For A € £((S),(S)) N L((S)*, (S)*) and B € £((S), (S)*), we will set
[A,B] := AB — BA € L((5), (5)%).
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2. First Order Differential Operators
We begin with the following.

Definition 2.1. Let M € L((S), (S)*).

e M is a multiplication operator if there exists ® € (S)* such that for any
© € (S) the following equality holds:

Mp=2- . (2.1)

In this case the operator M will be denoted by Mg.
o M is a Wick multiplication operator if there exists ® € (S)* such that for
any ¢ € (S) the following equality holds:

Mp=>d0p. (2.2)
In this case the operator M will be denoted by Mg.

Example 2.2. e For any ¢ € S’ the operator a¢ + ag is a multiplication
operator since

(ag +ag)e = X(8) - o
e For any £ € S’ the operator a¢ is a Wick multiplication operator since
agp = X(£) 0.
Definition 2.3. Let D € L((S), (5)*).

e D is a deriwation if for any ¢, € (S) the following equality holds:
D(¢-9¢) = (Dg) - ¢+ ¢- (Dy). (2.3)

e D is a Wick derivation if for any o, € (S) the following equality holds:
D(po9) = (D)o + o (Dy). (2.4)

Example 2.4. e The number operator N is a Wick derivation.
e The Euler operator Ag := Ag + N is a derivation (Ag is the Gross
laplacian).
e For any ¢ € S’ the operator a¢ is both a derivation and a Wick derivation.

Remark 2.5. By means of the definition of multiplication operator, equation (2.3)
can be rewritten as

DMy = Mpytp + MyDip,
or equivalently
DMytp — MypDtp = Mpyy,
ie.
(D, Mg@]‘/’ = Mpy1. (2.5)
Therefore D is a derivation if and only if for any ¢ € (S), one has
[D, My] = Mp,, (2.6)
meant as an equality for operators in £((.9), (S)*).
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The same reasoning can be carried for Wick derivations using Wick multiplica-
tion operators; namely, D is a Wick derivation if and only if for any ¢ € (S), one
has

[D, MZ] = Mp,,. (2.7)

The next theorem establishes that in order to check whether a given operator
is a derivation (or a Wick derivation), it is sufficient to verify equation (2.6) (or
(2.7)) only for p = X (£), £ € S.

Theorem 2.6. Let D € L((S),(S)*). Then

e D is a derivation if and only if for any § € S, [D,a¢ + af] = Mpx ).

e D is a Wick derivation if and only if for any £ € S, [D,af] = Mp e
Proof. We will only prove the statement concerning Wick derivations. The proof
of the other part is obtained by straightforward modifications.

If D is a Wick derivation, then there is nothing to prove (see Remark 2.5). Now
suppose that for any £ € S,

This means that for any £ € S and ¢ € (S) we have
[D, agle = DX(£) o,

or equivalently,

D(X (&) o) = DX (&) o+ X (&) o De.
Now let &1, &2 € .S; then exploiting the previous equality we get
D((X(&) o X(&2)) o) = D(X(&)o (X(&2)09))

= DX(&)o (X(&2) o) + X(&1) o D(X(&2) 0 9)
= DX(&)oX(&)op+X(&)oDX(&L)op

+X (1) 0 X(&) 0 Dy
= D(X(&) 0 X(&2)) 0+ (X(&1) © X(&2)) o De.
It is easy to verify by induction that for any n € N and &;,--- ,&, € S one has
DX(&)o--0oX(&n)op) = DX(&)o---0X(&n)) oy

H(X (&) o0 X(En)) o Do

Since the set {X (&) o0 X(&,), n € Nand &,---,&, € S} is total in (S) and
since D € L((S), (S)*) we conclude via a density argument that for any ¥, ¢ € (5),

D(tpo ) =Dpop+ 1o Dp.
O

An equivalent formulation of the previous theorem is the following.

Theorem 2.7. Let D € L((S),(S)*). Then
e D is a derivation if and only if D1 =0 and for any £ € S, [D, a¢ + ag] is
a multiplication operator.
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e D is a Wick derivation if and only if D1 = 0 and for any £ € S, [D,az]
is a Wick multiplication operator.

Proof. As before we will only prove the statement concerning Wick derivations.

For the necessity one has only to check by a simple verification that D1 = 0.
Now suppose that [D, ag] is a Wick multiplication operator. Then for any & € S
there exists a ®¢ € (S)* such that

(D, aglp = Mg, ¢, for all ¢ € (),
or equivalently
D(p o X(§)) = (Dp) o X(§) + o Pe.
Choosing ¢ = 1 and using the condition D1 = 0 we get

¢ =DX(&).
Therefore
By the previous theorem this means that D is a Wick derivation. (I

We are now ready to state and prove the first main result of the present paper.

Theorem 2.8. Let D € L((S),(S)*). D is both a derivation and a Wick deriva-
tion if and only if there exist Fy € S" and Fy € S"®2, with

<F27§®77> + <F2777®§> = 07
for all &,n € S such that

Doe = (F1,&)¢e + X(Fa®1€) - ¢ (2.8)
= (F1,8) e + X (F2 @1 )0 ¢,

where Fy ®1 & denotes the unique element in S’ such that for any n € S, (F» ®1
5777> = <F27§®77>

Proof. Suppose that D is both a derivation and a Wick derivation. It is not
difficult to see that for any £ € S, [D, a¢] is also an operator of this kind. Hence
for any &1,& € S one has

[D, ag)(X(&1) - X (&2)) (D, ag)(ag, + ag,) X (&) (2.9)
(D, a¢l, a¢, + ag, ] X (&) + (ag, + ag,)[D, ag] X (&2)
= Mpagxe)X (&) + (ag +af,)acDX(&2)
~Ma px (e X (§2) — X(&1) - agDX(&2)

= —aeDX (&) X(&2) — X(&1) - aeDX (&2).
On the other hand, since

[D,ae](X (&) - X(&2)) = [D, ag] (X (&1) o X (&2)),

and

[D7 aﬁ](X(gl) < X(§2)) = [Dv a&]ale(§2)v
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we get proceeding as above that,
(D, agl(X (&) - X(§2)) = —ae DX (&1) © X (§2) — X(&1) 0ae DX (€2).  (2.10)
Comparing (2.9) with (2.10) we deduce that

acDX (&) - X(&2) + X (&) - acDX(§2) = agDX(&1) 0 X(&2)
+X(&) 0 agDX (&),

or equivalently
ag,ag DX (61) + ag ae DX (&) = 0,
that means
ag, DX (&) + ag, DX (&) € R.

If now we repeat the preceding argument replacing [D, a¢](X (&) - X (§2)) with
D(X (&) - X(&)) we obtain

ag, DX (&) + ag, DX (&2) = 0.

Therefore there exist F; € S’ and Fy € S'®? with
(B2, €@m) + (2@ &) =0 (2.11)

for all £, € S, such that,

DX (&) = (F1,€) + X (F2 ®1 §).
Observe that due to (2.11) we have

G - ((F1,8) + X (F2 ®1 §)) = d¢ o ((F1,§) + X (F2 ®1 §)).

Let us now assume D € L£((S), (S)*) to be of the form

Doe = (F1,§)¢¢ + X(F2 ®1) - ¢e.
We need to verify that D is derivation. For any £,n € S we have
D(¢§¢n) = D(¢§+ne<5’”>)

SN (P, &+ m)besn + X (Fo @1 (E+1)) - dern)
= (F1,6+ ety + X(Fa®1 (E+1)) - deohy
= (F1, )¢ty + X(Fr @1 (€)) - dedy
+(F1,m) ey + X (Fa @1 (n)) - dedy
= D¢ - ¢y + b - Doy

The verification that D is also a Wick derivation can be achieved by straightfor-
ward modifications. O

Remark 2.9. Let D € L((S), (5)*) be of the form
Do = X(Fy@18)- .
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From the previous theorem we know that D is both a derivation and a Wick
derivation. Let us find its adjoint D* € L((S), (S)*):

((Doe, b)) = (X(F2®18) - d¢, dy))

X(Fy ®16), ¢erqge’™™))

Fy, €@ (€ +m))e&™

Fo,£® §>e(£m> + (Fy,6® 77>€(£ﬂ7>
= (F¢(® 77>€(£ﬂ7>

= —(F,n® §>e(§ﬂ7>

= —({(Déy, d¢))-

Here we used the antisymmetry of Fs, i.e. (Fp,f ® n) = —(F2,n ® &) which is
equivalent to the condition (Fy,£®2) = 0 for any & € S. In conclusion D* = —D.

PNy

o~ o~~~

Remark 2.10. The class of operators of the form

Doe = X(Fo®18)- ¢,

considered in the previous remark, coincides with the class of operators of the type
dI'(Y'), where Y is the infinitesimal generator of a regular one-parameter subgroup
of O(S; L2(R)) and dI'(Y) denotes its differential second quantization. This class
of operators has been characterized in [4], Theorem 4.3. The equivalence of two
classes can be easily verified via the symbol transform.

We now define first order (Wick) differential operators.
Definition 2.11. Let D € L((S), (S)*).
o We say that D is a first order differential operator if
D=D+ M,

where D € L((5),(5)*) is a derivation and M € L((S), (S)*) is a multi-
plication operator.
e We say that D is a first order Wick differential operator if
D=D+ M°,

where D € L((S), (S)*) is a Wick derivation and M® € L((S),(S5)*) is a
Wick multiplication operator.

The next theorem is the analogue of Theorem 2.7 for the case of first order
(Wick) differential operators.

Theorem 2.12. Let D € L((S), (S)*). Then:

e D is a first order differential operator if and only if for any & € S, [D, ag+
az] 18 a multiplication operator.

e D is a first order Wick differential operator if and only if for any & € S,
[D, a] is a Wick multiplication operator.

Proof. As usual we prove the theorem only for first order Wick differential opera-
tors.
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Assume that D is a first order Wick differential operator, i.e. D = D + M*®
where D is a Wick derivation and M¢ is a Wick multiplication operator. Then
[D,ag] = [D,ag]+[M®,af]
Mp X T 0
= Mpx (e,
since Wick multiplication operators commute with each other. Now suppose that

for any £ € S, [D, af] is a Wick multiplication operator and consider the operator
D — Mg, € L((S),(S)*). It is straightforward to check that

(D—Mpy)1 =0 and [D— Mpy,ag] is a Wick multiplication operator.

Therefore by Theorem 2.7, D — Mg, is a Wick derivation and hence D is a first
order Wick derivation since

D = (D~ Mp,) + Mp,.

3. Second Order Differential Operators
Inspired by Remark 2.5 we give the following definition.

Definition 3.1. Let A € L((5), (5)*).

e We say that A is a second order differential operator if for any ¢ € (5),
[A, M,] is a first order differential operator.

e We say that A is a second order Wick differential operator if for any
¢ € (S), [A, Mg] is a first order Wick differential operator.

As for (Wick) derivations and first order (Wick) differential operators, it is suf-
ficient to check the above condition only on a small class of (Wick) multiplication
operators.

Theorem 3.2. Let A € L((S),(S)*). Then:

e A is a second order differential operator if and only if for any € € S,
(A, ag + ag] is a first order differential operator.

e A is a second order Wick differential operator if and only if for any £ € S,
(A, af] is a first order Wick differential operator.

Proof. We will only give the proof of the second statement of the theorem.

One implication is trivial. Suppose now that for any & € S, [A,az] is a first
order differential operator and let us prove that for any &, € S, [A,af,af ]
is also a first order Wick differential operator (observe that the operator ag,ag,
corresponds to the Wick multiplication operator M§((£2)OX(51)):

[A’ “22 “21] = [A’ azz]azl + “22 [A’ azl]
= [[A’azz]’azl] +a21 [A’aﬁ*z] +a€*2 [A’a;]
= B1+ By + Bg
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where we set

By = [[Aaazg]vazl]
By = ag [Aa,]
Bz = ag,[Aaf ]

Since by assumption [A, agz] is a first order Wick differential operator, using The-
orem 2.12 we deduce that B; is a Wick multiplication operator. Moreover Bs
and Bs are first order Wick differential operators. In fact, considering for in-
stance Ba, since [A, agz] is a first order Wick differential operator, we can write
(A, af,] = D+ M?® for some Wick derivation D and Wick multiplication operator
M?® (both of course depending on &); by a simple verification, one sees that ag, D
is also a Wick derivation and that ag M ¢ is also a Wick multiplication operator.
In this way, Bs is a first order Wick differential operator. Therefore [A, ag, azl] is
a first order Wick differential operator, being a sum of operators of this kind.
Following the same reasoning one can easily prove by induction that for any
n€Nand &,....&, € 5, [A, ag, - azl] is a first order Wick differential operator.
Since the set {X (1) o --0X (&), n € Nand &, ...,&, € S} is total in (S,) for
any p € [0,1] and since A € L£((S), (S)*) we conclude via a density argument that
for any ¢ € (5), [A, M] is a first order Wick differential operator. O

Corollary 3.3. Let A € L((S),(S)*). Then:

e A is a second order differential operator if and only if for any & n € S,
[[A, ag + afl], ay + ay] is a multiplication operator.

e A is a second order Wick differential operator if and only if for any &,n €
S, [[A,az],a;] is a Wick multiplication operator.

Proof. Tt follows immediately from Theorem 3.2 and Theorem 2.12. (]

Definition 3.4. Let A € L((5), (5)*).

e We say that A is a pure second order differential operator if A is a second
order differential operator and for any £ € S, Al = AX(£) =0.

e We say that A is a pure second order Wick differential operator if A is a
second order Wick differential operator and for any £ € S, Al = AX(§) =
0.

Example 3.5. o Let N € L((5),(S)) be the number operator. Then N is
a second order differential operator but not a pure one. In fact:

[N,ag +ag] = —ag+ag
= —2a¢ + (ag +ag)
which is a first order differential operator. However:
N1=0and NX(§) = X(§).
e N°2:= N2 — N is a pure second order Wick derivation. In fact:

[N? = N,af] = 2a¢{N and (N> = N)1 = (N* - N)X(¢) = 0.
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e The Gross laplacian Ag is both a pure second order differential operator
and a pure second order Wick differential operator. In fact:

(A, ag + ag] = [Ag, ag] = 2ag,
which is both a derivation and a Wick derivation. Moreover,
Acl =AcX () =0.
Theorem 3.6. Let A € L((S),(S)*). Then

e A is a pure second order differential operator if and only if A1 = 0 and
forany § € S, [A, a¢ + af] is a derivation.

e A is a pure second order Wick differential operator if and only if A1 =0
and for any § € S, [A, af] is a Wick derivation.

Remark 3.7. 1f [A, a¢ + a] is a derivation, it is not in general true that [A, M]
is a derivation for any ¢ € (S). In fact, choosing for instance A to be the Gross
laplacian and ¢ = X (£)?, we obtain

(A, (ag +ag)’] = [Aa¢ +ag](ag + ag) + (ag + ag)[A, ag + ag]
= 2a¢(ae + az) + (ag + az)2a5
= 4ai + 2(aca; + aiag).

Therefore, since (4ag 4 2(aga; + afag))l = 2[¢[?, it is not a derivation.
The Wick analogue of this observation is also true.

Proof. We treat only the case of pure second order Wick differential operators.
One implication is trivial. Suppose now that Al = 0 and that for any £ € S,
[A, af] is a Wick derivation. Since a Wick derivation is a first order Wick differ-
ential operator, we get by Theorem 3.2 that A is a second order Wick differential
operator. Moreover from [A, af]1 = 0 we deduce that AX(£) = 0. O

The next two theorems will be crucial in proving the second main result of this
paper.
Theorem 3.8. Let A € L((S),(S)*). The following statements are equivalent:

i) A is a pure second order differential operator;
it) For any £ € S, A1 =AX(§) =0 and forn > 2,

n(n—1)

AX(" =

X" AX(6)% (3.1)
iit) For any £ € S,
1
Ade = Sde - AX(€)”. (32)
Proof. i) = ii) Let A be a pure second order differential operator. Then by

definition Al = AX(§) = 0 for any £ € S. We are now going to prove (3.1) by
induction. For n = 2 the statement is trivially satisfied and let us assume that



CHARACTERIZATION THEOREMS FOR WHITE NOISE OPERATORS 11

equation (3.1) holds for a given n € N. Hence,
AX@©"™ = Alag +ag)X ()"
= [A ae + ag] X()" + (ag + ag) AX ()"
= nX(©)""[A ¢ +ag X(6)
n(n

T‘”X(f)"—z CAX(6)

= nX ()" AX()* + (a¢ + ag)

+(a5 + az)

n(n

D e ax (e

n(n

2 =) gt ax(e)?

2
= 2 eyt axier,

= X" AX(*+

where in the third equality we used the fact that [A, a¢ + ag] is a derivation and
the inductive hypothesis while in the fourth equality we argued as
[Asag +ag X(§) = Alag +ag) X(€) — (ag + ag) AX(€)
= AX(9)?,

since AX (§) = 0.
1) = 4i1) It is a simple verification:

2 1
Age = ¢ TAY —X(9)"
n>0
— Y DA

n!
n>2

= e_% Z lMX(g)n—2 . AX(§)2

n! 2

e 2 2 1 n—2
= ——AX(9 -;mxm

1
= 5% AX(O)%
i1i) = i) Choosing £ = 0 in (3.2) we obtain A1 = 0. We now have to prove that
for any n € S, [A, a, + a;;] is a derivation. We begin by replacing ¢ with & + ¢ in

(3.2) where ¢ € R and n € S and differentiating at ¢ = 0 the obtained equation;
since

d *
%Qﬁ“t" |t:0 = P,

we get

Aaye = gade - AX (6 + b¢ - AX(©X ().
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Therefore,
[Aay+azlée = Aoy +a3)oc — (ay +a3)Ade
= (6 AGe + paze  AX(E] + e AX(X (1)
X () g6 AX(E)?
= (M)A — gande - AXPE) + ¢ AX(E)X ()

= (EM(Ade — SOAX(E)) + ¢ AX(EX ()
= 0c AX(©X ()

= ¢ Alay +a;)X(€)

= Ge-[Aay+alX().

Comparing the first and the last members of this chain of equalities we conclude
that

(A, ay + ag]de = de - [A, ay + az] X (E),
ie. [A, a, +ay] is a derivation. O

Theorem 3.9. Let A € L((S),(S)*). The following statements are equivalent:
i) A is a pure second order Wick differential operator;
i) For any £ € S, A1 =AX(£) =0 and forn > 2,

s nn-—1 e
ax(e = "D xepe— o axe (3.3
ii1) For any £ € S,
1
Ade = 5 0 AX ()7 (3.4)
Proof. 1t is a straightforward adaptation of the proof of Theorem 3.8. O

‘We now come to our second main result.

Theorem 3.10. Let A € L((S),(S)*). A is both a pure second order differential
operator and a pure second order Wick differential operator if and only if there
exist Go € 5’2 and G5 € S'€3 with

(G3,£@n®0) +(G3,00E@n) +(Gs,n@0®E =0 (35)
for all£,m,0 € S, such that
Age = %éf}s ((G2,€%%) + X(G5 ©2 €%%)) (3.6)

= 5060 ((Ga,€9%) + X(Gy @2 €°%)),

where G3 @2 %% denotes the unique element in S’ such that for anyn € S, (G3 ®2
£92,m) = (G5, €22 @ ).
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Remark 3.11. Let A € L((5),(S)*). Then for any &,n € S,
[[Avaﬁ]va;] = [[Ava;]vaf]'

(It can be easily checked via a direct verification). In particular, if A is a pure
second order (Wick) differential operator, then [A, a¢] is also a pure second order
(Wick) differential operator.

Proof. First of all observe that the second equality in (3.6) follows from condition
(3.5) and the identity:

Pe - X (n) = de o X (n) + (§,0) P,
forall &, e S. If A € L((5),(5)*) is of the form (3.6), then replacing & with t¢,
t € R, and differentiating twice at t = 0 one gets
AX(€)? = (G2,6%%) + X (G5 ©2£%%).

Therefore by Theorem 3.8 and Theorem 3.9 we deduce that A is a pure second
order differential operator and a pure second order Wick differential operator.
Now suppose A to be both a pure second order differential operator and a pure
second order Wick differential operator. According to the two previous theorem
we have to characterize the action of A on the second chaos. According to the
previous remark for any £ € S, [A, a¢] is also both a pure second order differential

operator and a pure second order Wick differential operator. This means that for

any 1 € S, [[A, ag], ay + aj] is a derivation and [[A, ag], ay] is a Wick derivation.
Therefore for any &1, &2,£3 € S we can write,
(A, agl(X (&) - X(&2) - X(&3)) A, ag)(ag, + ag, )(X(&2) - X(£3))
= [[A ae], ag, +ag, [(X(&2) - X(&3))
+(ag, +ag))[A, ag](X(§2) - X(&3))
= X(&) - [[A ae], ag, +ag, ] X(&2)
+X(&2) - [[A, ael, ag, +ag, 1 X (&)
+(ag, +ag))[A, ag](X(§2) - X(&3))
= X(&) - [A, agl(X (&) - X(&2))
+X (&) - [A, ag](X (&) - X(&3))
+X(&1) - [A, ag)(X(&2) - X(&3))
= X(&)-acA(X (&) - X(&2))
+X(&2) - agA(X (&) - X(&3))
+X(&1) - agA(X(§2) - X(&3)),

where in the fourth equality we used the fact that [A,a¢] annihilates the first
chaos. Observe in addition that

X (&) X(&) X (&) = X (&) 0 X(&2) 0 X(&3) + terms in the first chaos.
Therefore,

(A, ag] (X (&1) - X(&2) - X(&3)) = [A, ag] (X (§1) 0 X (&2) © X (&3))-
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From the identity
X(61) 0 X(&2) 0 X(&3) = ag, (X (&) 0 X(&3)),

and the fact that [[A, a¢, ay] is a Wick derivation, we obtain proceeding as above
that

(A, ag)(X (&) - X (&) X(&)) = [A,ael(X(61) o X(§2) 0 X(&3))
= X(&)oacA(X(6) X(&2))

+X(&2) 0 ag A(X (&1) - X(&3))

+X(&1) 0 ac A(X(&2) - X (&3))-

Here we used that fact that A(X(&1) ¢ X(&2)) = A(X (&) - X(&2)). A comparison
between the last and previous identities for [A, a¢](X (&1) - X (&2) - X (&3)) gives
(&) - X (€
(&) - X (&

X (&) - acA(X(&1) - X(&2)) + X (&2) - ac A(X (&1) - X (€3))
FX(61) - 4 A(X(&2) - X(&3)) = X (§3) 0 ag A(X (&) - X (&2))
+X(£2) 0 ac A(X (&) - X(83)) + X (61) 0 ac A(X (&2) - X(&3)),

or equivalently,

agae A(X (&) - X(&2) +  agaeA(X (1) - X(63))
+  agaeA(X (&) - X(£3)) = 0.

This gives,
agag, A(X(61) - X (€2)) + ag, AX (&) - X(&3)) + ag, A(X (&2) - X(83))) =
We have therefore proved that for any &;,&5,&3 € S,
ag; A(X (61) - X (£2)) + ag, A(X (&) - X(€3)) + ag, A(X(§2) - X (&) € R
More precisely, if we repeat the argument so far utilized to study the quantity

(A, ag](X (&) - X(&2) - X(&3)),

on the element

A(X (&) - X (&) - X(&3)),
we will obtain
ag, A(X (&) - X(&2)) + ag, A(X (&) - X(&3)) + ag, A(X (&) - X(&3)) =0

From the above identity we deduce that for there exist Go € §'®2? and G5 € §'®3
with

(G3,61 @& &) +(G3,53 086 @&) +(G3,6L0E &) =0 (3.7)
for all &1,&5,&3 € .5, such that

A(X (&) - X(&2)) = (G2,6 @ &2) + X (G3 @2 (§1 ® &2)).
The proof is complete. O
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