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Abstract We discuss general concept of Markov statistical dynamics in the continuum. For a class of spatial
birth-and-death models, we develop a perturbative technique for the construction of statistical dynamics.
Particular examples of such systems are considered. For the case of Glauber type dynamics in the continuum
we describe a Markov chain approximation approach that gives more detailed information about statistical
evolution in this model.
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1 Introduction

Dynamics of interacting particle systems appear in several areas of the complex systems theory. In particular,
we observe a growing activity in the study of Markov dynamics for continuous systems. The latter fact is
motivated, in particular, by modern problems of mathematical physics, ecology, mathematical biology, and
genetics, see, e.g. [27,28,31-34,36-39,51-53,68] and literature cited therein. Moreover, Markov dynamics
are used for the construction of social, economic, and demographic models. Note that Markov processes for
continuous systems are considered in the stochastic analysis as dynamical point processes [43,44,46] and they
appear even in the representation theory of big groups [10-14].

A mathematical formalization of the problem may be described as follows. As a phase space of the system we
use the space I'(R¥) of locally finite configurations in the Euclidean space R?. An heuristic Markov generator
which describes the considered model is given by its expression on a proper set of functions (observables) over
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I'(R?). With this operator we can relate two evolution equations, namely Kolmogorov backward equation for
observables and Kolmogorov forward equation on probability measures on the phase space I (R?) (macroscopic
states of the system). The latter equation is also known as Fokker—Planck equation in the mathematical physics
terminology. Compared with the usual situation in stochastic analysis, there is an essential technical difficulty:
the corresponding Markov process in the configuration space may be constructed only in very special cases.
As aresult, a description of Markov dynamics in terms of random trajectories is absent for most models under
considerations.

As an alternative approach we use a concept of statistical dynamics that substitutes the notion of a Markov
stochastic process. A central object now is an evolution of states of the system that will be defined by mean of
the Fokker—Planck equation. This evolution equation w.r.t. probability measures on I' (R¢) may be reformulated
as a hierarchical chain of equations for correlation functions of considered measures. Such kind of evolution
equations are well known in the study of Hamiltonian dynamics for classical gases as BBGKY chains but
now they appear as a tool for construction and analysis of Markov dynamics. As an essential technical step,
we consider related pre-dual evolution chains of equations on the so-called quasi-observables. As it will be
shown in the paper, such hierarchical equations may be analyzed in the framework of semigroup theory with
the use of powerful techniques of perturbation theory for the semigroup generators, etc. Considering the dual
evolution for the constructed semigroup on quasi-observables we then introduce the dynamics on correlation
functions. The described scheme of the dynamics construction looks quite surprising because any perturbation
techniques for initial Kolmogorov evolution equations one cannot expect. The point is that states of infinite
interacting particle systems are given by measures which are, in general, orthogonal to each other. As a result,
we cannot compare their evolutions or apply a perturbative approach. But under quite general assumptions
they have correlation functions and corresponding dynamics may be considered in a common Banach space
of correlation functions. A proper choice of this Banach space means, in fact, that we find an admissible class
of initial states for which the statistical dynamics may be constructed. There we see again a crucial difference
with the framework of Markov stochastic processes where the initial distribution evolution is defined for any
initial data.

The structure of the paper is as follows. In Sect. 2 we discuss general concept of statistical dynamics for
Markov evolutions in the continuum and introduce necessary mathematical structures. Then, in Sect. 3, this
concept is applied to an important class of Markov dynamics of continuous systems, namely to birth-and-death
models. Here general conditions for the existence of a semigroup evolution in a space of quasi-observables
are obtained. Then we construct evolutions of correlation functions as dual objects. It is shown how to apply
general results to the study of particular models of statistical dynamics coming from mathematical physics and
ecology.

Finally, in Sect. 4 we describe an alternative technique for the construction of solutions to hierarchical chains
evolution equations by means of an approximative approach. For concreteness, this approach is discussed in
the case of the so-called Glauber-type dynamics in the continuum. We construct a family of Markov chains
on configuration space in finite volumes with concrete transition kernels adopted to the Glauber dynamics.
Then the solution to the hierarchical equation for correlation functions may be obtained as the limit of the
corresponding object for the Markov chain dynamics. This limiting evolution generates the state dynamics.
Moreover, in the uniqueness regime for the corresponding equilibrium measure of Glauber dynamics which
is, in fact, Gibbs, dynamics of correlation functions is exponentially ergodic.

This paper is based on a series of our previous works [26,28-30,34,53], but certain results and constructions
are detailed and generalized, in particular, in more complete analysis of the dual dynamics on correlation
functions.

2 Statistical description for stochastic dynamics of complex systems in the continuum
2.1 Complex systems in the continuum

In recent decades, different branches of natural and life sciences have been addressing to a unifying point
of view on a number of phenomena occurring in systems composed of interacting subunits. This leads to
formation of an interdisciplinary science which is referred to as the theory of complex systems. It provides
reciprocation of concepts and tools involving wide spectrum of applications as well as various mathematical
theories such that statistical mechanics, probability, nonlinear dynamics, chaos theory, numerical simulation,
and many others.
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Nowadays complex systems theory is a quickly growing interdisciplinary area with a very broad spectrum
of motivations and applications. For instance, having in mind biological applications, Levin [61] characterized
complex adaptive systems by such properties as diversity and individuality of components, localized interac-
tions among components, and the outcomes of interactions used for replication or enhancement of components.
We will use a more general informal description of a complex system as a specific collection of interacting
elements which have so-called collective behavior. This means appearance of properties of the system which
are not peculiar to inner nature of each element itself. The significant physical example of such properties is
thermodynamical effects which were a basis for creation by Boltzmann of statistical physics as a mathematical
language for studying complex systems of molecules.

We assume that all elements of a complex system are identical by properties and possibilities. Thus, one can
model these elements as points in a proper space whereas the complex system will be modeled as a discrete set
in this space. Mathematically this means that for study of complex systems a proper language and techniques
are delivered by the interacting particle models which form a rich and powerful direction in modern stochastic
and infinite dimensional analysis. Interacting particle systems have a wide use as models in condensed matter
physics, chemical kinetics, population biology, ecology (individual based models), sociology, and economics
(agent based models). For instance, a population in biology or ecology may be represented by a configuration
of organisms located in a proper habitat.

In spite of completely different orders of numbers of elements in real physical, biological, social, and
other systems (typical numbers start from 10?3 for molecules and, say, 10° for plants) their complexities
have analogous phenomena and need similar mathematical methods. One of them consists in mathematical
approximation of a huge but finite real-world system by an infinite system realized in an infinite space. This
approach was successfully applied to the thermodynamic limit for models of statistical physics and appeared
quite useful for the ecological modeling in the infinite habitat to avoid boundary effects in a population
evolution.

Therefore, our phase space for the mathematical description should consist of countable sets from an
underlying space. This space itself may have discrete or continuous nature that leads to segregation of the
world of complex systems on two big classes. Discrete models correspond to systems whose elements can
occupy some prescribing countable set of positions, for example, vertices of the lattice Z¢ or, more generally,
of some graph embedded to R?. These models are widely studied and the corresponding theories were realized
in numerous publications, see, e.g. [62,63] and the references therein. Continuous models, or models in the
continuum, were studied not so intensively and broadly. We concentrate our attention exactly on continuous
models of systems whose elements may occupy any points in Euclidean space R?. (Note that most part of our
results may be easily transferred to much more general underlying spaces). Having in mind that real elements
have physical sizes we will consider only the so-called locally finite subsets of the underlying space R? that
means that in any bounded region we assume to have finite number of elements. Another restriction will be
prohibition of multiple elements at the same position of the space.

We will consider systems of elements of the same type only. The mathematical realization of considered
approaches may be successfully extended to multi-type systems; meanwhile such systems will have richer
qualitative properties and will be an object of interest for applications. Some particular results can be found,
e.g.in [21,22,39].

2.2 Mathematical description for a complex systems

We proceed to the mathematical realization of complex systems.

Let B(Rd ) be the family of all Borel sets in RY, d > 1: By (Rd ) denotes the system of all bounded sets
from B(RY).

The configuration space over space R? consists of all locally finite subsets (configurations) of R, namely

r=r(RY = {y C R ’ lyal < oo, forall A € Bb(Rd)}.

Here | - | means the cardinality of a set, and yA := y N A. We may identify each y € I" with the non-negative

Radon measure ZX ey Sy € M(Rd), where §, is the Dirac measure with unit mass at x, erw 8y is, by

definition, the zero measure, and M (R?) denotes the space of all non-negative Radon measures on BERY).
This identification allows to endow I' with the topology induced by the vague topology on M(R%), i.e. the
weakest topology on I" with respect to which all mappings
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FayHZf(x)eR 2.1

xey

are continuous for any f € Co(R?) that is the set of all continuous functions on R with compact supports. It
is worth noting the vague topology may be metrizable in such a way that I" becomes a Polish space (see, e.g.
[50] and references therein).

Corresponding to the vague topology the Borel o -algebra B(I") appears the smallest o -algebra for which
all mappings

T3y > Na(y):=lyal € No:=NU{0} 2.2)
are measurable for any A € By(RY), see, e.g. [1]. This o-algebra may be generated by the sets
QA,n)=={y €T | Nay) = lyal =n}, A eBy®").neN. (2.3)

Clearly, for any A € Bp(R?),

r= |_| O(A, n).

I’LGNQ

Among all measurable functions F : I' — R := R U {00} we mark out the set Fo(I") consisting of such
of them for which |F(y)| < oo at least for all || < oo. The important subset of F(I") formed by cylindric
functions on I'. Any such a function is characterized by a set A € By, (RY) such that F (y) = F(ya) for all
y € I'. The class of cylindric functions we denote by Fey1(I') C Fo(I').

Functions on I" are usually called observables. This notion is borrowed from statistical physics and means
that typically in course of empirical investigation we may estimate, check, and see only some quantities of a
whole system rather then look on the system itself.

Example 2.1 Let ¢ : R? — R and consider the so-called linear function on T, cf. (2.1),

o) e { > e, Y el <oo. y el

+00, otherwise.

Then, evidently, (¢, ) € Fo(I'). If, additionally, ¢ € Co(R%), then {(@,-) € Feyi(I'). Not that for, e.g.
¢(x) = ||x||ge (the Euclidean norm in R?) we have that (¢, y) = oo for any infinite y € I.

Example 2.2 Let ¢ : RY\{0} — R be an even function, namely ¢(—x) = ¢(x), x € R?. Then one can
consider the so-called energy function

E?(y) = { Z{x.y}cy ¢x—y), if Z{x,y}cy lp(x —y)| <00, yeT, o

+o00, otherwise.
Clearly, E? € Fo(T"). However, even for ¢ with a compact support, E? will not be a cylindric function.

As we discussed before, any configuration y represents some system of elements in a real-world application.
Typically, investigators are not able to take into account exact positions of all elements due to huge number
of them. For quantitative and qualitative analysis of a system researchers mostly need some its statistical
characteristics such as density, correlations, spatial structures, and so on. This leads to the so-called statistical
description of complex systems when people study distributions of countable sets in an underlying space
instead of sets themselves. Moreover, the main idea in Boltzmann’s approach to thermodynamics based on
giving up the description in terms of evolution for groups of molecules and using statistical interpretation
of molecules motion laws. Therefore, the crucial role for studying of complex systems plays distributions
(probability measures) on the space of configurations. In statistical physics these measures usually called
states that accentuates their role for description of considered systems.

We denote the class of all probability measures on (1", B(l")) by M!(I"). Given a distribution u € M (I')

one can consider a collection of random variables N (-), A € By(R?) defined in (2.2). They describe random
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numbers of elements inside bounded regions. The natural assumption is that these random variables should
have finite moments. Thus, we consider the class M}m(r) of all measures from M!(I") such that

/ lyal"du(y) < oo, A €By(R?),neN. 2.5)
I

Example 2.3 Let o be a non-atomic Radon measure on (Rd, B(R? )). Then the Poisson measure m, with
intensity measure o is defined on B(I") by

(o(A)

n
7o (Q(A, ) = pr exp{—0(A)}), A e By(RY),neN. (2.6)
This formula is nothing but the statement that the random variables N have Poissonian distribution with mean
value o (A), A € Bp(RY). Note that by the Rényi theorem [47,74] a measure 7, will be Poissonian if (2.6)
holds for n = 0 only. In the case then do (x) = p(x) dx one can say about nonhomogeneous Poisson measure
7, with density (or intensity) p. This notion goes back to the famous Campbell formula [15,16] which states
that

/(w yydmp(y) = / p(x)p(x)dx, (2.7)
r R4
if only the right-hand side of (2.7) is well defined. The generalization of (2.7) is the Mecke identity [65]
/Zh(x,y)dna(y) =// h(x,y Ux)do (x)dme(y), (2.8)
r r JR4

xey

which holds for all measurable nonnegative functions 4 : RY x I' — R. Here and in the sequel we will
omit brackets for the one-point set {x}. In [65], it was shown that the Mecke identity is a characterization
identity for the Poisson measure. In the case p(x) = z > 0, x € R? one can say about the homogeneous
Poisson distribution (measure) 7, with constant intensity z. We will omit sub-index for the case z = 1, namely
7 = w1 = mgy. Note that the property (2.5) is followed from (2.8) easily.

Example 2.4 Let ¢ be as in Example 2.2 and suppose that the energy given by (2.4) is stable: there exists
B > 0 such that, for any |y| < oo, E?(y) > —B|y|. An example of such ¢ my be given by the expansion

P(x) = ¢ (x) +¢P(x), xR, (2.9)

where ¢t > 0, whereas ¢7 is a positive defined function on R? (the Fourier transform of a measure on R?),
see, e.g. [40,75). Fix any z > 0 and define the Gibbs measure ;n € M'(I") with potential ¢ and activity
parameter z as a measure which satisfies the following generalization of the Mecke identity:

/Zh(x,y)du(y) =/F/Rdh<x,yUx>exp{—E¢<x,y)}zdxdu(y» (2.10)
xey
where
E?(x,y) = (p(x =), ¥) = D> ¢(x—y), yelxeR\y. 2.11)
Y€y

The identity (2.10) is called the Georgii-Nguyen—Zessin identity, see [45,67]. If potential ¢ is additionally
satisfied the so-called integrability condition

B = /Rd|e—¢<x) — 1| dx < oo, (2.12)

then it can checked that the condition (2.5) for the Gibbs measure holds. Note that under conditions z8 < (2¢)~!
there exists a unique measure on (F, B(F)) which satisfies (2.10). Heuristically, the measure © may be given
by the formula

1 _po
du(y) = e E" M) dam (y), (2.13)

where Z is a normalizing factor. To give rigorous meaning for (2.13) it is possible to use the so-called DLR-
approach (named after R. L. Dobrushin, O.Lanford, D.Ruelle), see, e.g. [2] and references therein. As was
shown in [67], this approach gives the equivalent definition of the Gibbs measures which satisfies (2.10).

@ Springer



260 Arab. J. Math. (2015) 4:255-300

Note that (2.13) could have a rigorous sense if we restrict our attention on the space of configuration which
belong to a bounded domain A € By (R?). The space of such (finite) configurations will be denoted by I"'(A).
The o-algebra B(I'(A)) may be generated by family of mappings ['(A) 3 y +— Na/(y) € No, A’ € Bp(R?),
A C A. A measure u € M%m(f') is called locally absolutely continuous with respect to the Poisson measure

m if for any A € By(R?) the projection of u onto I'(A) is absolutely continuous with respect to (w.r.t.)
the projection of m onto I'(A). More precisely, if we consider the projection mapping pp : ' — T'(A),

PA(Y) = ya then u? == o pxl is absolutely continuous w.r.t. mp (=T o p, .

Remark 2.5 Having in mind (2.13), itis possible to derive from (2.10) that the Gibbs measure from Example 2.4
is locally absolutely continuous w.r.t. the Poisson measure, see, e.g. [24] for the more general case.

By, e.g. [48], for any p € M}m(F) which is locally absolutely continuous w.r.t the Poisson measure there
exists the family of (symmetric) correlation functions k,(f') C (R — R4 := [0, o) which is defined as
follows. For any symmetric function £ : (R¢)" — R with a finite support the following equality holds

/ D PG x)duy)
Ty

X1yeey X JCY
— %/ SO x)k (L x) da L dxg (2.14)
(R(I)n
forn € N, and k,(?) = 1.
The meaning of the notion of correlation functions is the following: the correlation function k,([’ ) X1, ..., Xn)
describes the non-normalized density of probability to have points of our systems in the positions xi, ..., X,.

Remark 2.6 Iterating the Mecke identity (2.8), it can be easily shown that
n
KO Cer, ) =[] o), (2.15)
i=1

in particular,
K (x, o xn) =2 (2.16)

Remark 2.7 Note that if potential ¢ from Example 2.4 satisfies to (2.9), (2.12), then, by [76], there exists
C = C(z, ¢) > 0 such that for i defined by (2.10)

k() C" xpLL X € RY (2.17)
The inequality (2.17) is referred to as the Ruelle bound.
We dealt with symmetric function of n variables from R4 ; hence, they can be considered as functions on
n-point subsets from R?. We proceed now to the exact constructions.
The space of n-point configurations in ¥ € B(R?) is defined by
rwy) .= {nCY | |n|:n}, neN.
We put rOwy) := {#}. As aset, T (Y) may be identified with the symmetrization of
Yn = {(xl,...,xn) ey" |xk # xyif k ;él}.

Hence, one can introduce the corresponding Borel o -algebra, which we denote by B(F(”)(Y )). The space of
finite configurations in ¥ € B (R?) is defined as

Fo(¥) == | | ™). (2.18)

neNg
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This space is equipped with the topology of the disjoint union. Let B (FO(Y)) denote the corresponding Borel
o -algebra. In the case of ¥ = R? we will omit the index Y in the previously defined notations, namely

Ip:=ToRY), TW.=r®RY, neN. (2.19)

The restriction of the Lebesgue product measure (dx)” to (F(”), B(F(”))) we denote by m™. We set
m© := §). The Lebesgue—Poisson measure A on I'y is defined by

o0

1
A= TMW (2.20)
=0 n!

For any A € By (R?) the restriction of A to [o(A) = I'(A) will be also denoted by A.

Remark 2.8 The space (I, B(I')) is the projective limit of the family of measurable spaces {(I'(A),

B(F(A)))}Aesb(Rd)' The Poisson measure 7w on (T, B(I")) from Example 2.3 may be defined as the pro-

jective limit of the family of measures {7}, By (Rdy» Where nh := ™M) is the probability measure on

(I‘(A), B(F(A))) and m(A) is the Lebesgue measure of A € By(R?) (see, e.g. [1] for details).

Functions on I'g will be called guasi-observables. Any B(I"p)-measurable function G on I, in fact, is
defined by a sequence of functions {G(”)}nENO where G™ is a B(I'™)-measurable function on I'™. We

preserve the same notation for the function G™ considered as a symmetric function on (R?)", Note that
GO eR.
A set M € B(Ty) is called bounded if there exists A € By(R?) and N € N such that

N
Mc [ ]r®m).
n=0

The set of bounded measurable functions on I'g with bounded support we denote by Bps(I'g), i.e. G € Bps(I'p)
iff G [ry\sp= 0for some bounded M € B(I'g). For any G € Bys(I'o) the functions G ™ have finite supports in
(R4)" and may be substituted into (2.14). But, additionally, the sequence of G ™ vanishes for big n. Therefore,
one can summarize equalities (2.14) by n € Ny. This leads to the following definition.

Let G € Bps(I'p); then we define the function KG : I' — R such that

(KG)(y) := D G(n)

ney

o0
_ 0Ly GO, ), v el @21

n=1{xy,....xp}Cy

see, e.g. [48,59,60]. The summation in (2.21) is taken over all finite subconfigurations n € I'g of the (infinite)
configuration y € I'; we denote this by the symbol, n € y. The mapping K is linear, positivity preserving,
and invertible, with

(K" FY(m) =D (=D"MIFE), nel. (2.22)
§Cn

By [48], for any G € Bys(I'0), KG € Fcy(I'), moreover, there exists C = C(G) > 0, A = A(G) € Bp(RY),
and N = N(G) € N such that
)N

IKG()| = C(1+|yal)”, yel. (2.23)

The expression (2.21) can be extended to the class of all nonnegative measurable G : ['o — Ry, in this
case, evidently, KG € Fy(I"). Stress that the left-hand side (1.h.s.) of (2.22) has a meaning for any F € Fy(I),
moreover, in this case (KK_1 F)(y) = F(y) forany y € I'g.
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For G as above we may summarize (2.14) by n and rewrite the result in a compact form:

/F(KG)(J/)dM()/) =/F G (mky (mda(n). (2.24)
0

As was shown in [48], the equality (2.21) may be extended on all functions G such that the Lh.s. of (2.24) is
finite. In this case (2.21) holds for p-a.a. y € I" and (2.24) holds too.

Remark 2.9 The equality (2.24) may be considered as definition of the correlation function k. In fact, the
definition of correlation functions in statistical physics, given by Bogolyubov in [7], based on a similar relation.
More precisely, consider for a B(R?)-measurable function f the so-called coherent state, given as a function
on I'g by

alfom=[]r), neTND),  e(f.0):=1. (2.25)

xen

Then for any f € Co(R?) we have the point-wise equality

(Kex(N)) =[]0+ f@). neTo. (2.26)

xey
As aresult, the correlation functions of different orders may be considered as kernels of a Taylor-type expansion

/H + f(x) d,u(y)—l-i-zm/ Hf(x,)k(")(xl,...,xn)dxl...dxn

xe€y

= /r ex(f, mkyu(m) dr(n). (2.27)
0
Remark 2.10 By (2.18)—(2.20), we have that for any f € LY(RY, dx)
/ e (f, mdr(n) = exp{ / f(x)dx}. (2.28)
Ty R4

As a result, taking into account (2.15), we obtain from (2.27) the expression for the Laplace transform of the
Poisson measure

/ e WY dr,(y) = / en(e™?™ — 1,n)ex(p, m) dr(n)
r Iy
= exp{—/ (1 — e_‘p("))p(x)dx}, ¢ € Co(RY).
Rd

Remark 2.11 Of course, to obtain convergence of the expansion (2.27) for, say, f € L'(R?, dx) we need

some bounds for the correlation functions k,&"). For example, if the generalized Ruelle bound holds, that is, cf.
(2.17),

kP (x, . k) < AC" DT xpL L x, € RY (2.29)

for some A, C > 0, § € (0, 1] independent on 7, then the L.h.s. of (2.27) may be estimated by the expression

||f||L1(]Rd))
+A Z (n')3

For a given system of functions k™ on (R?)" the question about existence and uniqueness of a probability

measure i on I" which has correlation functions k,(f) = k™ is an analog of the moment problem in classical
analysis. Significant results in this area were obtained by Lenard.

Proposition 2.12 ([58,60]) Letk : Tp — R.
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1. Suppose that k is a positive definite function that means that for any G € Bps(I'g) such that (KG)(y) > 0
forall y €T the following inequality holds:

/r G(mk(m) dr(n) = 0. (2.30)
0

Suppose also that k(@) = 1. Then there exists at least one measure |1 € M}m(l") such that k = k.
2. Foranyn € N, A € Bb(Rd), we set

1
s,‘,\ = — K™, . x) dxy - - dxg.
I’l! AN

Suppose that for allm € N, A € By(RY)

Z(szi\er)i% = o0. 2.31)

neN
Then there exists at most one measure |L € M}m(l") such that k = k.

Remark 2.13 1. In [58,60], the wider space of multiple configurations was considered. The adaptation for
the space I" was realized in [57].

2. Itis worth noting also that the growth of correlation functions k™ up to (n!)? is admissible to have (2.31).

3. Other conditions for existence and uniqueness for the moment problem on I were studied in [4,48].

2.3 Statistical descriptions of Markov evolutions

Spatial Markov processes in R? may be described as stochastic evolutions of configurations y C R¢. In course
of such evolutions points of configurations may disappear (die), move (continuously or with jumps from one
position to another), or new particles may appear in a configuration (that is birth). The rates of these random
events may depend on whole configuration that reflect an interaction between elements of the our system.

The construction of a spatial Markov process in the continuum is highly difficult question which is not
solved in a full generality at present, see, e.g. a review [71] and more detail references about birth-and-death
processes in Sect. 3. Meanwhile, for the discrete systems the corresponding processes are constructed under
quite general assumptions, see, e.g. [62]. One of the main difficulties for continuous systems includes the
necessity to control number of elements in a bounded region. Note that the construction of spatial processes
on bounded sets from R¢ are typically well solved, see, e.g. [41].

The existing Markov process I' 3 ¥ +— X} e I', t > 0 provides solution to the backward Kolmogorov
equation for bounded continuous functions:

a
—F, =LF;, 2.32
o [ 1 (2.32)

where L is the Markov generator of the process X;. The question about existence and properties of solutions
to (2.32) in proper spaces itself is also highly nontrivial problem of infinite-dimensional analysis. The Markov
generator L should satisfy the following two (informal) properties: (1) to be conservative, thatis L1 = 0, (2)
maximum principle, namely if there exists yy € I such that F(y) < F(yp) forall y € I', then (L F)(yp) < 0.
These properties might yield that the semigroup, related to (2.32) (provided it exists), will preserve constants
and positive functions, correspondingly.

To consider an example of such L let us consider a general Markov evolution with appearing and disap-
pearing of groups of points (giving up the case of continuous moving of particles). Namely, let F' € Fey(I')
and set

(LF)(y) = Z /r c(n, & y\W[F((y\m) U§) = F(y)] dr(©). (2.33)
0

ne€y
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Heuristically, it means that any finite group 71 of points from the existing configuration y may disappear and
simultaneously a new group & of points may appear somewhere in the space R?. The rate of this random event
is equal to c(n, &, y\n) > 0. We need some minimal conditions on the rate ¢ to guarantee that at least

LF € Fo(T)  forall F € Foyu(T) (2.34)

(see Sect. 3 for a particular case). The term in the sum in (2.33) with n = § corresponds to a pure birth of a
finite group & of points whereas the part of integral corresponding to & = ¢ (recall that A({¢J}) = 1) is related
to pure death of a finite sub-configuration n C y. The parts with || = |§| # O corresponds to jumps of one
group of points into another positions in R¢. The rest parts present splitting and merging effects. In the present
paper the technical realization of the ideas below is given for one-point birth-and-death parts only, i.e. for the
cases [n| =0, |£] = 1 and || = 1, |£| = 0, correspondingly.

As we noted before, for most cases appearing in applications, the existence problem for a corresponding
Markov process with a generator L is still open. On the other hand, the evolution of a state in the course of a
stochastic dynamics is an important question in its own right. A mathematical formulation of this question may
be realized through the forward Kolmogorov equation for probability measures (states) on the configuration
space I', namely we consider the pairing between functions and measures on I" given by

(F,p) == / F(y)du(y). (2.35)
r
Then we consider the initial value problem
d
S Fo) = (LF ), 1> 0, 1il,_o = 10, (2.36)

where F is an arbitrary function from a proper set, e.g. F € K (Bbs(Fo)) C Feyi(I'). In fact, the solution
to (2.36) describes the time evolution of distributions instead of the evolution of initial points in the Markov
process. We rewrite (2.36) in the following heuristic form:

0
3= Ly, (2.37)
where L* is the (informally) adjoint operator of L with respect to the pairing (2.35).
In the physical literature, (2.37) is referred to the Fokker—Planck equation. The Markovian property of
L yields that (2.37) might have a solution in the class of probability measures. However, the mere existence
of the corresponding Markov process will not give us much information about properties of the solution to
(2.37), in particular, about its moments or correlation functions. To do this, we suppose now that a solution
Ut € M}m(F) to (2.36) exists and remains locally absolutely continuous with respect to the Poisson measure
7 for all + > 0 provided po has such a property. Then one can consider the correlation function &, := k,,
t>0.
Recall that we suppose (2.34). Then, one can calculate K -ILF using (2.22), and, by (2.24), we may rewrite
(2.36) in the following way:

d
KT F k) = (KT'LF k), 1> 0. |, = ko, (2.38)

forall F € K (Bbs(Fo)) C Feyi1(I'). Here the pairing between functions on I'g is given by

(G. k) = /F G Mk (n) dA(n). (239)
0

Let us recall that then, by (2.20),

o0

1

(G, k) = E:E/Rd G™(x1, ..., x k™ (x1, ..., x)dx1 ...dx,,
n=0 " 7R

Next, if we substitute F = KG, G € Bpg(I'g) in (2.38), we derive

d -
TG k) =(LG. k). >0, k|,_y=ko. (2.40)
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for all G € Bps(I'g). Here the operator
(LG :== (K'LKG)(1), neTy

is defined point-wise for all G € Byg(I'g) under conditions (2.34). As a result, we are interested in a weak
solution to the equation

0 -
oki=L%; >0, ki|,_o = ko. (2.41)
where L* is dual operator to L with respect to the duality (2.39), namely

/F (LG)()k(n) dr(n) = / G (n)(L*k) () dr(n). (2.42)

To

The procedure of deriving the operator L for a given L is fully combinatorial; meanwhile, to obtain the
expression for the operator L* we need an analog of integration by parts formula. For a difference operator L
considered in (2.33) this discrete integration by parts rule is presented in Lemma 3.4 below.

We recall that any function on I'g may be identified with an infinite vector of symmetric functions of the
growing number of variables. In this approach, the operator L* in (2.41) will be realized as an infinite matrix
(L:’m)n,m eNo? where L}, is a mapping from the space of symmetric functions of n variables into the space of
symmetric functions of m variables. As a result, instead of Eq. (2.36) for infinite-dimensional objects we obtain
an infinite system of equations for functions k,("); each of them is a function of a finite number of variables,
namely

d —~
Ek,(n)(xl, LX) = (L;’;’mkt("))(xl, ., Xxn), >0, neNp,

P Gt x) | g = kP (e x). (2.43)

Of course, in general, for a fixed n, any equation from (2.43) itself is not closed and includes functions kt(m) of
other orders m # n; nevertheless, the system (2.43) is a closed linear system. The chain evolution equations
for kt(”) consists the so-called hierarchy which is an analog of the BBGKY hierarchy for Hamiltonian systems,
see, e.g. [18].

One of the main aims of the present paper was to study the classical solution to (2.41) in a proper functional
space. The choice of such a space might be based on estimates (2.17), or more generally, (2.29). However, even
the correlation functions (2.16) of the Poisson measures show that it is rather natural to study the solutions
to the Eq. (2.41) in weighted L°°-type space of functions with the Ruelle-type bounds. Integrable correlation
functions are not natural for the dynamics on the spaces of locally finite configurations. For example, it is
well known that the Poisson measure 7, with integrable density p(x) is concentrated on the space I'g of
finite configurations [since in this case on can consider R instead of A in (2.6)]. Therefore, typically, the
case of integrable correlation functions yields that effectively our stochastic dynamics evolves through finite
configurations only. Note that the case of an integrable first-order correlation function is referred to zero density
case in statistical physics.

In the present paper we restrict our attention to the so-called sub-Poissonian correlation functions. Namely,
for a given C > 0 we consider the following Banach space:

Kci={k:To— R|k-C e L>T, dr)} (2.44)
with the norm
kllice = 1€ k) Iz rg.n)-
It is clear that k € K¢ implies, cf. (2.17),
k()| < llkllc. €' for r-a.a. i € Ty. (2.45)

In the following, we distinguish two possibilities for a study of the initial value problem (2.41). We may
try to solve this equation in one space K¢. The well-posedness of the initial value problem in this case is

@ Springer



266 Arab. J. Math. (2015) 4:255-300

equivalent with an existence of the strongly continuous semigroup (Cop-semigroup in the sequel) in the space
K¢ with a generator L*. However, the space K¢ is isometrically isomorphic to the space L™ (T, Cl'ldA),
whereas by the Lotz theorem [3,64], in a L® space any Cp- semlgroup is uniformly continuous, that is it has
a bounded generator. Typically, for the difference operator L given in (2.33), any operator Ln mo cf. (2.43),
might be bounded as an operator between two spaces of bounded symmetric functions of n and m variables,
whereas the whole operator L* is unbounded in Kc.

To avoid these difficulties we use a trick which goes back to Phillips [72]. The main idea is to consider the
semigroup in L°° space not itself but as a dual semigroup 7*(¢) to a Co-semigroup 7 (¢) with a generator A
in the pre-dual L' space. In this case 7*(r) appears strongly continuous semigroup not on the whole L> but
on the closure of the domain of A* only.

In our case this leads to the following scheme. We consider the pre-dual Banach space to K¢, namely for
C >0,

Lc = L' (T, CMdx). (2.46)

The norm in L is given by

1Glic _/\G(n)}c‘"'dx(n) Z / |G (xy, ... x| dxy .. dxy.

(R

Consider the initial value problem, cf. (2.40), (2.41),

9 ~
5,6 =1LGi, 1>0, Gi|,_y = Go € Lc. (2.47)

Let (2.47) be well-posed in L¢; then there exists a Co-semigroup T(t) in L¢. Then using Philips’ result we

obtain that the restriction of the dual semigroup T*(t) onto Dom(L*) will be Cp-semigroup with generator
which is a part of L* (the details see in Sect. 3 below). This provides a solution to (2.41) which continuously

depends on an initial data from Dom(L*) And after we would like to find a more useful universal subspace of
K¢ which is not dependent on the operator L*. The realization of this scheme for a birth-and-death operator
L is presented in Sect. 3 below. As a result, we obtain the classical solution to (2.41) for ¢+ > 0 in a class of
sub-Poissonian functions which satisfy the Ruelle-type bound (2.45). Of course, after this we need to verify
existence and uniqueness of measures whose correlation functions are solutions to (2.41), cf. Proposition 2.12
above. This usually can be done using proper approximation schemes, see, e.g. Sect. 4.

There is another possibility for a study of the initial value problem (2.41) which we will not touch below,
namely one can consider this evolutional equation in a proper scale of spaces {Kc}c,<c<c+. In this case we
will have typically that the solution is local in time only. More precisely, there exists 7 > 0 such that for any
t € [0, T) there exists a unique solution to (2.41) and k;, € K¢, for some C; € [C,, C*]. We realized this
approach in series of papers [5,25,37,38] using the so-called Ovsyannikov method [69,77,78]. This method
provides less restrictions on systems parameters; however, the price for this is a finite time interval. And,
of course, the question about possibility to recover measures via solutions to (2.41) should be also solved
separately in this case.

3 Birth-and-death evolutions in the continuum
3.1 Microscopic description

One of the most important classes of Markov evolution in the continuum is given by the birth-and-death Markov
processes in the space I" of all configurations from R¢. These are processes in which an infinite number of
individuals exist at each instant, and the rates at which new individuals appear and some old ones disappear
depend on the instantaneous configuration of existing individuals [46]. The corresponding Markov generators
have a natural heuristic representation in terms of birth and death intensities. The birth intensity b(x, y) > 0
characterizes the appearance of a new point at x € R¢ in the presence of a given configuration y € I'. The
death intensity d(x, ) > 0 characterizes the probability of the event that the point x of the configuration
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y disappears, depending on the location of the remaining points of the configuration, y \x. Heuristically, the
corresponding Markov generator is described by the following expression, cf. (2.33):

(LF)(y) = > d(x,y\x) [F(y\x) = F(y)]

xey

+/Rd b(x,y) [F(y Ux) — F(y)]dx, 3.1

for proper functions F : I' — R.

The study of spatial birth-and-death processes was initiated by Preston [73]. This paper dealt with a solution
of the backward Kolmogorov equation (2.32) under the restriction that only a finite number of individuals are
alive at each moment of time. Under certain conditions, corresponding processes exist and are temporally
ergodic, that is, there exists a unique stationary distribution. Note that a more general setting for birth-and-
death processes only requires that the number of points in any compact set remains finite at all times. A further
progress in the study of these processes was achieved by Holley and Stroock in [46]. They described in detail
an analytic framework for birth-and-death dynamics. In particular, they analyzed the case of a birth-and-death
process in a bounded region.

Stochastic equations for spatial birth-and-death processes were formulated in [42], through a spatial version
of the time-change approach. Further, in [43], these processes were represented as solutions to a system of
stochastic equations, and conditions for the existence and uniqueness of solutions to these equations, as well
as for the corresponding martingale problems, were given. Unfortunately, quite restrictive assumptions on the
birth and death rates in [43] do not allow an application of these results to several particular models that are
interesting for applications (see, e.g. some of examples below).

A growing interest to the study of spatial birth-and-death processes, which we have recently observed,
is stimulated by (among others) an important role which these processes play in several applications. For
example, in spatial plant ecology, a general approach to the so-called individual based models was developed
in a series of works, see, e.g. [8,9,17,66] and the references therein. These models are described as birth-and-
death Markov processes in the configuration space I" with specific rates » and d which reflect biological notions
such as competition, establishment, fecundity, etc. Other examples of birth-and-death processes may be found
in mathematical physics. In particular, the Glauber-type stochastic dynamics in I" is properly associated with
the grand canonical Gibbs measures for classical gases. This gives a possibility to study these Gibbs measures
as equilibrium states for specific birth-and-death Markov evolutions [6]. Starting with a Dirichlet form for a
given Gibbs measure, one can consider an equilibrium stochastic dynamics [54]. However, these dynamics
give the time evolution of initial distributions from a quite narrow class, namely the class of admissible initial
distributions is essentially reduced to the states which are absolutely continuous with respect to the invariant
measure. Below we construct non-equilibrium stochastic dynamics which may have a much wider class of
initial states.

This approach was successfully applied to the construction and analysis of state evolutions for different
versions of the Glauber dynamics [28,34,53] and for some spatial ecology models [26]. Each of the considered
models required its own specific version of the construction of a semigroup, which takes into account particular
properties of corresponding birth and death rates.

In this section, we realize a general approach considered in Sect. 2 to the construction of the state evolution
corresponding to the birth-and-death Markov generators. We present conditions on the birth-and-death inten-
sities which are sufficient for the existence of corresponding evolutions as strongly continuous semigroups in
proper Banach spaces of correlation functions satisfying the Ruelle-type bounds. Also we consider weaker
assumptions on these intensities which provide the corresponding evolutions for finite time intervals in scales
of Banach spaces as above.

3.2 Expressions for L and L*. Examples of rates b and d

We always suppose that rates d, b : R? x I' — [0; +o0] from (3.1) satisfy the following assumptions:

d(x,n),b(x,n) >0, n € o\{d}, x € Rd\n, (3.2)
d(x,n),b(x,n) < oo, n € Ty, x € R\n, (3.3)
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/ (d(x,n) + b(x, n)dr(n) < oo, M € B(I'p) bounded, a.a. x € R?, (3.4)
M

/ (d(x, n) + b(x, n))dx < oo, n €Ty, A € By(RY). (3.5)
A

Proposition 3.1 Let conditions (3.2)—(3.5) hold. The forany G € Bys(I'g) and F = KG one has LF € Fo(I").
Proof By (2.23), there exist A € By, (RY),NeN,C>0 (dependent on G) such that
N
|Fiy\x) = F(y)| < CUax)(1 + |yal)”. xe€y.yeTl,
N
|[F(y Ux) — F(y)| < CIA)(2+ Iyal)", v e x eRy.
Then, by (3.3), (3.5), for any n € Iy,

(whm| = c@+ina)" (X donn + [ bemdx) < oc.

XENA A

The statement is proved. O
We start from the deriving of the expression for L=K""LK.

Proposition 3.2 For any G € Bys(I'o) the following formula holds:

(LG =—D_GE) > (K 'dx, - UE\X))(1\&)

ECn xeé
+Z/Rd GEUX) (K b(x,-U)(\&)dx, neT. (3.6)
§Cn

Proof First of all, note that, by (3.3) and (2.22), the expressions (K ~'b(x, - U&))(n) and (K ~'d(x, - U&))(n)
have sense. Recall that G € Bys(I'g) implies F' € Fey(I') C Fo(I'); then, by (2.21),

Fiy\x)=F(y) = > G — >_ G

nEy\x n€y
=— > GOUx) =—(KGU)NE\). (3.7)
nNEy\x

In the same way, for x ¢ y, we derive

F(yUx) = F(y) = (K(G(-Ux)(y). (3-8)

By Proposition 3.1, the values of (ZG) (n) are finite, and, by (2.22), one can interchange order of summations
and integration in the following computations, that takes into account (3.7), (3.8):

(LG == D (=DM d(x, 0\x) D GEUx)

Cn x€g §CE\x

+/ D (=D"Mb(x, 0) D GE Ux)dx,
R4

{cn §Ct
and making substitution &’ = & U x C ¢, one may continue

== > (=DM d(x, (\)G(E)

{Cn §'csoxed’

_pyne]
+/Rd2( DMb(x, ) D" GE Ux)dx.

¢Cn §C¢

; = @ Springer
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Next, for any measurable H : ['g x ['gp — R, one has

DD HED=D D HED=Y, > HEUE.

{Cnéce §Cn¢cn ECn¢'cn\&
{alq

Using this changing of variables rule, we continue:

LG == > (=HMEWDID"a(x, ¢ UE\D)G ()

ECni’Cn\g xeg
+ /R,, D D DM UG E U dx,
§Cn¢'cn\&
that yields (3.6), using the equality {77\(5 U §/){ _ |(T)\§)\é"| and (2.22). .

Remark 3.3 The initial value problem (2.47) can be considered in the following matrix form, cf. (2.43),

9 _
EGE")(xl, coisxn) = (LamG) 1y oo xa), £>0, n €N,

G;n)(xl,...,xn)|t20 = Gg’)(xl,...,x,,).

The expression (3.6) shows that the matrix above has on the main diagonal the collection of operators Zn’n,
n € No which forms the following operator on functions on I'p:

(LaiagG) () = =D G (1)) + Z/Rd G((n\y) Ux)[b(x,n) —b(x, n\y)]dx, (3.9
Yen

where the term in the square brackets is equal, by (2.22), to (K’lb(x, -U (n\y)))({y}). Next, by (3.6), there
exists only one non-zero upper diagonal in the matrix. The corresponding operator is

(Lupper G) (1) = /R G Ux)b(x, ) dx, (3.10)

since (K ~'b(x, - Un)) (@) = b(x, n). The rest part of the expression (3.6) corresponds to the low diagonals.
( n n p p p g

As we mentioned above, to derive the expression for L* we need some discrete analog of the integration
by parts formula. As such, we will use the partial case of the well-known lemma (see, e.g. [56]):

Lemma 3.4 For any measurable function H : T'o x I'g x I'o — R

[ Srenenawm=[ [ mHervnaedan G.11)
FOSCY] I'gJTg

if at least one side of the equality is finite for |H|.

In particular, if H(&, -, -) = 0 if only |€| # 1 we obtain an analog of (2.8), namely

/ Zh(x, n\x, n)dr(n) = / / h(x,n,nUx)dxdir(n), (3.12)
r Iy JR4

0 xen

for any measurable function 7 : R? x Ty x Ty — R such that both sides make sense.
Using this, one can derive the explicit form of L*.
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Proposition 3.5 For any k € Bps(I'g) the following formula holds:

IOEESS /F k(U (K~'d(x, - Un\0)(©)dr@)

Xen

+>° /F U ) (Kb - Un\0)©dAQ), (3.13)

xXen
where L*k is defined by (2.42).

Proof Using Lemma 3.4, (2.42), (3.6), we obtain for any G € Bys(I'p)
/F G () (LK) (n) d2.(n)
0

= —/F D.GE) D (K™ (x, - UE\D)) \Ek () dA(n)

0&cy xe€

O&ch

B _/r /r G D (K7 'd(x, - UE\N) k(n U E) di(n) din(€)
0 0

xeé

+/// G(E U (K~ b(x, - UE))(n) dk(n UE) dA(n) dAGE).
Iy JTy JRA

Applying (3.12) for the second term, we easily obtain the statement. The correctness of using (2.8) and (3.12)
follows from the assumptions that G, k € Bys(I'g); therefore, all integrals over I'g will be taken, in fact, over
some bounded M € B(I"g). Then, using (3.4), (3.5), we obtain that the all integrals are finite. O

Remark 3.6 Accordingly to Remark 3.3 [or just directly from (3.13)], we have that the matrix corresponding
to (2.43) has the main diagonal given by

(L) (1) = —D(Dk(n)

+ 3 [ KO U3)[b(r. (00 ) = bl )] dy.

xen

(3.14)

where we have used (3.12). Next, this matrix has only one non-zero low diagonal, given by the expression

i) = D k(\0)b(x, n\x). (3.15)

xXen
The rest part of expression (3.13) corresponds to the upper diagonals.

Let us consider now several examples of rates b and d which will appear in the following considerations
(concrete examples of birth-and-death dynamics, with such rates, important for applications will be presented
later). As we see from (3.6), (3.13), we always need to calculate expressions like (K_la (x, 'Ué)) (n),nNéE =0,

where a equal to b or d. We consider the following kinds of function a : R x I' — R:

— Constant rate:
a(x,y)=m > 0. 3.16)

If we substitute f = 0 into (2.26), we obtain that
(K~ 'm)(m) =m0,y eTy, (3.17)

where as usual 0° := 1, and, of course, in this case K‘la(x, -U &)(n) also equal to mO" for any & € Ip;
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— Linear rate:
ax,y) =(c(x =), y) =D clx—y), (3.18)
yey
where c is a potential like in Example 2.2. Any such c for a given x € R¢ defines a function C, : [g — R

such that Cy(n) = Oforally ¢ IV and, forany n € TV, y € RY with n = {y}, we have C, (1) = c(x — y).
Then, in this case, taking into account (3.17) and the obvious equality

(cx =), nUE) = (clx — ), m) + {c(x =), §), (3.19)
we obtain
(K~'a(x, U&)) () = a(x.£)0" + Cc(n), 1 €. (3.20)
— Exponential rate:
ax,y) = @) = exp Zc(x -t (3.21)
yey

where ¢ as above. Taking into account (3.19) and (2.26), we obtain that in this case
(K a(x,-U&) () = ax, £)e; (") —1,n), neTo. (3.22)
— Product of linear and exponential rates:
a(x,y) = (c1(x =), y)e 27, (3.23)
where c1 and c; are potentials as before. Then we have
a(x,nUE) = a(x, e20 8 4 q(x, §)el2)m, (3.24)

Next, by (2.22),

(Kfla(x, ))(77) — Z(_l)lﬂ\é“l ZCI(X _ y)e<c2(x7~),§)

{Cn yed
— ch(x _— Z (_1)|('7\y)\;“Ie(CZ(x—‘),ZUy)’
YEn ¢Cn\y
and taking into account (2.26),
= c1lx = y)e? Ve (207 — 1, n\y). (3.25)

yen

By (3.24) and (3.25), we finally obtain that in this case

(K_la(X, .U 5))(,’) = el2Gx=).0) ZCI(X _ y)ecz(x—y)e)\(ecz(x—d -1, 77\)’)

yen
+a(x, £)e; (e?“) —1,1m), nely, (3.26)
— Mixing of linear and exponential rates:
a(x,y) =Y ci(x — y)el20707\), (3.27)
Y€y
We have
a(x,nUE) = ZC](X _ y)e(cz(y*')sﬁ\,V)6(62()’*'%5)
yen
+ Z c1(x — y)el20=)melea=).8\y)
yes
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Then, similarly to (3.26), we easily derive

(K~ lax,-U&) ) =D e1lx — »)ex (€207 = 1,n\y)el20™)8)
yen

+ ch(x — Ve (ec‘z(y—-) —1, n)e(cz()’—')f\y)‘
yeé

Using the similar arguments one can consider polynomial rates and their compositions with exponents as
well.
3.3 Semigroup evolutions in the space of quasi-observables

We proceed now to the construction of a semigroup in the space L¢, C > 0, see (2.46), which has a generator,
given by L, with a proper domain. To define such domain, let us set

D)= dx,n\x) =0, neTly; (3.28)
XEn
D:={GeLc|D)G € L¢). (3.29)

Note that Bps(I'o) C D and Bys(I'o) is a dense setin L¢. Therefore, D is also a dense set in L¢. We will show
now that (L, D) given by (3.6), (3.29) generates Cp-semigroup on L if only ‘the full energy of death’, given
by (3.28), is big enough.

Theorem 3.7 Suppose that there exists a; > 1, ar > 0 such that for all € € Ty and a.a. x € R?

Z/F |K~'d (x, - U&\x)| () C"dx (n) < a1 D(®), (3.30)
xeg 10
Z/F |K~'b (x,- UE\X)| () C"dA () < a2 D(E). (3.31)
xeg/1 0
and, moreover, ;
ap + %2 < 7 (3.32)

Then (Z, D) is the generator of a holomorphic semigroup T (t) on Lc.

Remark 3.8 Having in mind Remark 3.3 one can say that the idea of the proof is to show that the multiplication
part of the diagonal operator (3.9) will dominate on the rest part of the operator matrix (Ln,m) provided the
conditions (3.30), (3.31) hold. Note also that, by (2.20), (2.18), (2.19), (3.28), the 1.h.s of (3.30) is equal to

DE) + Y [K~'d (x,- UE\D)| (p) Cd2 ().
r
ez /To\2)

This is the reason to demand that a; should be not less than 1.
Proof of Theorem 3.7 Let us consider the multiplication operator (Lo, D) on L¢ given by
(LoG)() = =D Gm), GeD, nely. (3.33)

We recall that a densely defined closed operators A on L is called sectorial of angle w € (0, %) if its resolvent
set p(A) contains the sector

Sect (% +w) = {z eC ‘ |argz| < % +w} \{0},
and for each ¢ € (0; w) there exists M, > 1 such that

M,
IIR(z, A)|| < o (3.34)
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g
for all z # 0 with |arg z| < ) + w — €. Here and below we will use notation

R(z, A):= (zIl — A7, z € p(A).

The set of all sectorial operators of angle w € (0, %) in L¢ we denote by Hc(w). Any A € He(w) is a
generator of a bounded semigroup 7 (¢) which is holomorphic in the sector | arg | < w (see, e.g. [19, Theorem
11.4.6]). One can prove the following lemma:

Lemma 3.9 The operator (Lo, D) given by (3.33) is a generator of a contraction semigroup on Lc. Moreover,
Ly € Hc(o) forall o € (0, %) and (3.34) holds with My = —— forall ¢ € (0; w).

Ccosw

Proof of Lemma 3.9 It is not difficult to show that the densely defined operator L is closed in Lc. Let
0 < w < 7 be arbitrary and fixed. Clear, that for all z € Sect (% + w)

|ID(m) +z] >0, nel.

Therefore, for any z € Sect (3 + w) the inverse operator R(z, Lg) = (zll — Lo)~", the action of which is
given by

1
R(z, Lo)G = ——G(), 3.35
(R(z, Lo)G)(n) D +z () (3.35)
is well defined on the whole space L. Moreover,
|z], if Rez >0
DO + 21 = \/(D() +Re2)2 + (Im2)? = ,
Im z|, ifRez <O
and for any z € Sect (% + o)
. LT
Im z| = |2|| sinargz| > |z] ’sm (5 —I—a))‘ = |z| cos .

As aresult, for any z € Sect (5 + )

[IR(z, Lo)ll = , (3.36)
|z| cos w
that implies the second assertion. Note also that | D(n) + z| > Re z for Re z > 0; hence,
1
l|R(z, Lo)|| < Res (3.37)
ez
that proves the first statement by the classical Hille-Yosida theorem. O
For any G € Bps(I'g) we define
(L1G) () = (LG)(n) — (LoG) ()
== GE D (K d(x,-UE\X))(n\§)
§Cn xeg
+ Z/Rd G(& Ux)(K_lb(x, -U &))(n\é)dx. (3.38)
§Cn

Next Lemma shows that, under conditions (3.30), (3.31) above, the operator L is relatively bounded by
the operator L.

Lemma 3.10 Ler (3.30), (3.31) hold. Then (L1, D) is a well-defined operator in Lc such that
a
ILiRG Lol <ar =14 5. Rez>0 (3.39)

and @
IL1G| < (a1 1+ E)||L0G||, G eD. (3.40)
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Proof of Lemma 3.10 By Lemma 3.4, we have forany G € L¢,Rez > 0

Js

e “ld(x, - Il
E/ Z|z+D(g)||G(‘§)|Z‘K d(x,-UE\X)|(\E)C"d. (n)

Togcy e

-Y s “ld(x, - I
Z“erD(g<?)G(‘§)§(K d(x,-Ug§\x))(n\&)|CMdx (n)

§Cn

- -1 : Inl lé|
_/ro |z+D(g)||G(’3)|Z/FO|K d(x, - UE\N)|(mCMdx () CEldn )

xe&

1
- ——D G| CMax
/FO = DD m G (m)

_ - - il _
<(a—1 . ReZ+D(n)D(n)IG(n)IC dr(n) < (a1 — D|Gllc,

and

/5>

§Cn

L “h(x, - Il
/Rd i+ D oS¢ Ux) (K~ b(x, - UE))(n\&)dx|CMd. (n)

1
————— |GE U)K b(x, - U dxCMCEl g &) da
S/ro/ro/w |Z+D(§Ux)|| U0l (x,-U&)| (mdx (&) dx (n)
1

1
E—T¢ K 'b(x, - cax )y cElan
C Ty |z 4+ D(&)| | (§)|)§§/Fo| (x Uf\x)| () (m é)

S | a
=T /ro Rez 1 D@ CONIPEOCTArE) = FlGllc.

Combining these inequalities we obtain (3.39). The same considerations yield

Jh

->G6E D> (K 'dx,-u é\X))(n\é)‘C'”'dk ()

§Cn xeé

g
o

< (@-n+Z) [ 16mIDocaam.

0

> /R L GEU (K b(x, - UE) (n\&)dx |Cdi ()
§Cn

that proves (3.40) as well.
And now we proceed to finish the proof of the Theorem 3.7. Let us set

ar 1
9:=a1+E—le<O;§).

Then 10%9 € (0; ). Let w € (0; %) be such that cos » < %. Then, by the proof of Lemma 3.9, L € Hc (w)
and [|R(z. Lo)l| < ¥ for all z # 0 with | argz| < % + @, where M :=

Cosw

. Then

0 — 1 1 _ 1
R Sl I Wy Ve

cCosw

Hence, by (3.40) and the proof of [19, Theorem III.2.10], we have that (Z = Lo+ L1, D) is a generator of
holomorphic semigroup on L.

[}
: = @ Springer
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Remark 3.11 By (3.28), the estimates (3.30), (3.31) are satisfied if
|K~'d (x,-Ug)| () CMar (n) < ard (x, ), (3.41)
To

Kb (x,-U&)| (n) C"dr () < axd (x, ). (3.42)
To

3.4 Evolutions in the space of correlation functions

In this Subsection we will use the semigroup T(t) acting oh the space of quasi-observables for a construction
of solution to the evolution Eq. (2.41) on the space of correlation functions.

We denote d.c := Cl'ldA; and the dual space (L¢) = (L'(T, d)»c))/ = L®(Ty, dAc). As was men-
tioned before the space (L¢)’ is isometrically isomorphic to the Banach space K¢ considered in (2.44)—(2.45).
The isomorphism is given by the isometry R¢

(Le) > k— Rk :=k-Cl'l e Kc. (3.43)
Recall, one may consider the duality between the Banach spaces £¢ and ¢ given by (2.39) with
(G, k) < IGllc - Ikl -

Let (Z/ , Dom(L’ )) be an operator in (L¢)" which is dual to the closed operator (Z, D). We consider also its
image on K¢ under the isometry R¢. Namely, let L* = RcL' R -1 with the domain Dom(L*) = RcDom(L)).
Similarly, one can consider the adjoint semigroup T’ (t) in (L¢) and its image T* () in Cc.

The space Lc is not reflexive: hence, T*(#) is not Co-semigroup in whole K¢. By, e.g. [19, Subsection
I1.2.5], the last semigroup will be weak*-continuous, weak*-differentiable at 0 and L* will be weak*-generator
of T*(t) Therefore, one has an evolution in the space of correlation functions. In fact, we have a solution to
the evolution Eq. (2.41), in a weak*-sense. This subsection is devoted to the study of a classical solution to this
equation. By, e. g [19, Subsection I1.2.6], the restriction T© (1) of the semigroup T*(¢) onto its invariant Banach

subspace Dom(L*) (here and below all closures are in the norm of the space Kc¢) is a strongly continuous
semigroup. Moreover, its generator L® willbe a part of L*, namely

Dom(L®) = {k e Dom(Z*) | T*k e Dom(Z*)} (3.44)

and L® = L*k for any k € Dom(L®).

Proposition 3.12 Let (3.30), (3.31) be satisfied. Suppose that there exists A > 0, N € No, v > 1 such that
for& elTogandx ¢ &

d(x,€) < A(1+ gVl (3.45)
Then for any o € (0' l)

(Y

Kec C Dom(L*). (3.46)

Proof In order to show (3.46) it is enough to verify that for any k € Kyc there exists k* € K¢ such that for
any G € Dom(L)

(LG, k) =G, k*). (3.47)
By the same calculations as in the proof of Proposition 3.5, it is easy to see that (3.47) is valid for any k € Kyc

with k* = L*k, where L* is given by (3.13), provided k* € Kc.
To prove the last inclusion, one can estimate, by (3.30), (3.31), (3.45) that

C (@) ()|
<C- |77|Z/ lk(c Uml K~ d(x, - Un\o)|(©)dr)

xen
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+ ol z/r Ik(z U (o) | K~ "b(x, - Un\o)|()dA)
0

XEN

< ki, @ Z/F @O K~ d(x, - Un\n)[(©)dr©)
0

xen

1

+ — [kl o Z/ @O K Tb(x, - Un\x)|(£)dA(g)

aC Xen Ty
a

Kl (a1 + =) @7 d (x i)

aC
XEN

az _
Allkll,e (a1 4 %) a(1 4 Vol =,
aC

IA

IA

Using elementary inequality

1 b \°
(1+t)ba’§—( ) . b>1,aec(0;1),t>0, (3.48)
a \—elna

we have for v < 1

ess sup C |(Z*k)( )| < |Ik|l (a + a_z) i N——H v < 00
nel"op =1 Kee (T 00) a2 \ Zeln (av) '
The statement is proved. O

Lemma 3.13 Let (3.45) hold. We define for any o € (0; 1)
Dy :={G € Lyc | D()G € Lyc}.

Then for any a € (0; %)
DCLc CDy CLyc (3.49)

Proof The first and last inclusions are obvious. To prove the second one, we use (3.45), (3.48) and obtain for
any G € L¢

/D<n>|6<n>|<a6)'"'dun>s/ A+ MG (I €M ()
o Lo

Xen

< const [ |G ()| C"dx () < oo.
o

The statement is proved. O
Proposition 3.14 Let (3.30), (3.31), and (3.45) hold with

a 3
— < = 3.50
a1+ aC = 2 ( )

for some a € (0; 1). Then (Z, Dy,) is a generator of a holomorphic semigroup 7‘; (t) on Lyc.

Proof The proof is similar to the proof of Theorem 3.7, taking into account that bounds (3.31), (3.30) imply

the same bounds for «C instead of C. Note also that (3.50) is stronger than (3.32). O
Proposition 3.15 Letr (3.30), (3.31), and (3.45) hold with
C (3
1§v<—(——a1). (3.51)
an 2
Then, for any o with
= ! (3.52)
—_——<a < —, .
CG-a) "7

the set Ky is a 7O (t)-invariant Banach subspace of Kc. Moreover, the set KCyc is fe(t)-invariant too.

; = @ Springer
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Proof First of all note that the condition on « implies (3.50). Next, we prove that T G = T (t) G for
any G € [,c C Lyc. Let La = (L Dy) be the operator in Lyc. There exists w > 0 such that (w; +00) C

(L) N ,o(Lo,), see, e.g. [19, Section II1.2]. For some fixed z € (w; +00) we denote by R(z, L) = z]l — A)
the resolvent of (L, D) in L¢ and by R(z, La) = (z]l — La)_l the resolvent of La in Lyc. Then for any
G € L we have R(z, L)G € D C Dy and

R(z,L)G — R(z, La)G = R(z, Lo)((z1 — Ly) — (z1 — L))R(z, L)G =0,

since La =LonD.Asa result, T G = T (t)gon Lc.
Note that for any G € L¢ C Ly ¢ and for any k € Ky C K¢ we have T, (t)G € Lyc and

[To()G, &) =G, T (1K),
where, by the same construction as before, T; )k € Kyc-But G € L, k € K¢ implies
[T.()G, ) =T ()G, k) =G, T*(1)k).
Hence, T* Ok = fj(t)k € Kqc that proves the statement due to continuity of the family T* (1). O

By, e.g. [19, Subsection I1.2.3], one can consider the restriction T (t) of the semlgroup T®(t) onto Kyc.

It will be strongly continuous semigroup with the generator L whichis arestriction of L® onto Koc «C - Namely
cf. 3.44,

Dom(19%) = {k € Ko ‘ T*k e /cac}, (3.53)
and Lk = L®%k = L*k for any k € Kqc. In the other words, L® is a part of L*.
And now we may proceed to the main statement of this Subsection.

Theorem 3.16 Ler (3.30), (3.31), (3.45), and (3.51) hold, and let a be chosen as in (3.52). Then for any
ko € lCac there exists a unique classical solution to (2.41) in the space Kyc, and this solution is given by
ki = TQ“(t)ko Moreover, ko € Kyc implies k; € Kyc.

Proof We recall that (L D) is a densely defined closed operator on L¢ (as a generator of a Cp-semigroup
T(t)) Then, by, e.g. [79 Lemma 1.4. 1] for the dual operator (L* Dom(L ) we have that ,o(L ) = p(L) and,

forany z € p(L), R(z, L*) = R(z, L)*. In particular,
IR M| = |R@ D)*| = |R:. D). (3.54)

Next, if we denote by R(z, L)O the restriction of R(z, L)* onto R(z, L)*—invariant space Dom(L*) then, by,
e.g. [79, Theorem 1.4.2], p(L®) = p(L*) and, forany z € p(L*) = p(L), R(z, L®) = R(z, L)®. Therefore,
by (3.54),

IR L) < |RG D).

Then, taking into account that by Theorem 3.7 the operator (L D) is a generator of the holomorphic semi-
group T(t) we immediately conclude that the same property has the semigroup TQ(t) with the generator

(LG, Dom(LG)) in the space Dom(L*).

As aresult, by, e.g. [70, Corollary 4.1.5], the initial value problem (2.41) in the Banach space Dom(L*)
has a unique classical solution for any kg € Dom (L*). In particular, it means that the solution k;, = 70 (ko is
continuously differentiable in ¢ w.r.t. the norm of Dom(L*) that is the norm || - || and also k; € Dom(LG).
But by Proposition 3.15, the space Koc is 7O (t)-invariant. Hence, if we consider now the initial value kg €
Koc C Dom(L*) we obtain with a necessity that k, = TO()kg = T°%(t)ko € Kac. Therefore, k; €
Kaoc N Dom(LO) = Dom(LO“) (see again [19, Subsection I1.2.3]) and, recall, k; is continuously differentiable

in ¢t w.r.t. the norm || - ||c. that is the norm in Ky c. This completes the proof of the first statement. The second
one follows directly now from Proposition 3.15. O
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3.5 Examples of dynamics

We proceed now to describing the concrete birth-and-death dynamics which are important for different appli-
cation. We will consider the explicit conditions on parameters of systems which imply the general conditions
on rates b and d above. For simplicity of notations we denote the L.h.s. of (3.30) and (3.31) by 1;(§) and I (§),
& e I'g, respectively.

Example 3.17 (Surgailis dynamics) Let the rates d and b are independent on configuration variable, namely
dx,y)=m(x), blx,y)=z(x), xeR) yeT, (3.55)
where 0 < m, z € L (R%). Then, by (3.17) we obtain that
1a(§) = (m.§) = D), (&) =(z.§), &eTo.
Therefore, (3.30), (3.31), (3.32) hold if only

z(x) <am(x), x eR? (3.56)
with any
C

O<a< 7 (3.57)
Clearly, in this case (3.45) holds with N = 0, v = 1; therefore, the condition (3.52) is just

2a

— <a<l1. (3.58)

C

The case of constant (in space) m and o was considered in [23]. Similarly to that results, one can derive the
explicit expression for the solution to the initial value problem (2.41) considered point-wise in I'g, namely

ki(n) = e, n);ex(%(etm —1).§)kom\§). 1 € To. (3.59)
Cn

Note that, using (3.59), it can be possible to show directly that the statement of Theorem 3.16 still holds if we
drop 2 in (3.57) and (3.58).

Example 3.18 (Glauber-type dynamics). Let L be given by (3.1) with

dx,y\x) =m(x)exp{s Z dx—y)¢, xey, vel, (3.60)
yey\x
b(x,y)=z(x)expy(s —1) qu(x - xeRN\y, yeT, (3.61)
yeY

where ¢ : Rd\{O} — Ry is a pair potential, ¢ (—x) = ¢(x),0 < z,m € L% (R%), and s € [0; 1]. Note that
in the case m(x) = 1, z(x) = z > 0 and for any s € [0; 1] the operator L is well defined and, moreover,
symmetric in the space L>(I', 1), where 4 is a Gibbs measure, given by the pair potential ¢ and activity
parameter z (see, e.g. [55] and references therein). This gives possibility to study the corresponding semigroup
in L2(T, w). If, additionally, s = 0, the corresponding dynamics was also studied in another Banach spaces,
see, e.g. [28,34,53]. Below we show that one of the main results of the paper stated in Theorem 3.16 can be
applied to the case of arbitrary s € [0; 1] and non-constant m and z. Set

B: ::/ 7™ —1|dx € [0;00], T e[—1;1]. (3.62)
R4
Let s be arbitrary and fixed. Suppose that 8; < oo, B;—1 < 0o. Then, by (3.60), (3.61), (3.22), and (2.28),

14(8) = Zd(x, £\x)ePs = D(£)eCPs,

xeé
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and, analogously, taking into account that ¢ > 0,

1b®) = 3 b, E\0et < 35 ) ey Vel

xe& X€§

Therefore, to apply Theorem 3.7 we should assume that there exists o > 0 such that

2(x) <om(x), x eR?, (3.63)
and ;
eChr 4 %ecﬂs—l <3 (3.64)
In particular, for s = 0 we need
1
%ecﬂ-l <3 (3.65)

Next, to have (3.45) and (3.51), we will distinguish two cases. For s = 0 we obtain (3.45) since m € L®(RY).
In this case, v = 1 that fulfills (3.51) as well. For s € (0, 1], we should assume that

0<¢e L®®RY. (3.66)
Then, by (3.60), v = esd > 1, where ¢ := ¢l oo ra)- Therefore, to have (3.51), we need the following
improvement of (3.64):

Che o O gsb+Chy _ D 167
e +Ce < 5 (3.67)

Example 3.19 (Bolker—Dieckman—-Law—Pacala (BDLP) model) This example describes a generalization of
the model of plant ecology (see [26] and references therein). Let L be given by (3.1) with

dx,y\x) =m(x) 4+ %" (x) z a (x —y), xey, yel, (3.68)
yeY\x
b(x,y) =xT(x) Za+(x —y), xeRNy, y eT, (3.69)
yey

where 0 < m € L¥(R?), 0 < »* € L¥[RY), 0 < a* € L'R?, dx) N L¥RY, dx), [paat(x)dx = 1.
Then, by (3.17), (3.20), and (2.18)—~(2.19),

Li(€) =D dx,E\x) + D Cx™(x),  Ip(E) = D b(x,£\x) + > Cx*t(x).

xek xet xek xeg

Let us suppose, cf. [26], that there exists § > O such that

(448)Cx~(x) <m(x), xeRY, (3.70)
@4+ 8)xt(x) <mx), xeR?, (3.71)
At (x)aT(x) < Cx " (x)a”(x), x eR?, (3.72)
Then
m(x) 1
A §) + O (1) < d(e.§) 4+ 7 < (14 g5 )d . 6),
b(x, &)+ CxT(x) < Z% (x)éa (x—y)+ Cni();) %d(x,é‘),
Hence, (3.30), (3.31) hold with
_, 1 e
a=ltyrs @y

that fulfills (3.32). Next, under conditions (3.70), (3.72), we have

d(x,8) = Imllpooway + 12" [l oo aylla™ I poorayl§l, & € To,
and hence (3.45) holds with v = 1, which makes (3.51) obvious.
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Remark 3.20 It was shown in [26] that, for the case of constant m, »=, the condition like (3.70) is essential.
Namely, if m > 0 is arbitrary small the operator L will not be even accretive in L¢.

Example 3.21 (Contact model with establishment) Let L be given by (3.1) withd(x, y) = m(x) forally € T’
and

b(x,y) = x(x)exp Zqﬁ(x —-y) Za(x —y), yel,xe Rd\y. (3.73)
yey yey

Here 0 <m € L®(RY),0 < x € L°([RY),0 <a € L'RY) N L®RY), [paalx)dx = 1.

3.6 Stationary equation

In this subsection we study the question about stationary solutions to (2.41). For any s > 0, we consider the
following subset of K¢

KE). = {k € Kac | k@) = s}.

We define K to be the closure of ICLOCZ in the norm of K¢. It is clear that C with the norm of K¢ is a Banach
space.

Proposition 3.22 Let (3.30), (3.31), and (3.45) be satisfied with

az
— < 2. 3.74
a + C < ( )
Assume, additionally, that
d(x,#) >0, xeR% (3.75)

Then for any o € (0; %) the stationary equation

-~

L'k =0 (3.76)
has a unique solution kiyy from ICSé which is given by the expression
kiny = 1 4+ (1 — $)'E. (3.77)
Here 1* denotes the function defined by 1* () = 0!, n € Ty, the function E € IC;OC) is such that

b(x, )

E() = nrm(mzd(x 7"

xen

n € I,

and S is a generalized Kirkwood—Salzburg operator on K, given by

(Sk) () = — - (n) —>" /F k@ UK d(x, - Un\o)(©)di)

e /To\#)

Z/ k(2 U P\~ bx, - Un\o))(©)dA(Q), (3.78)

Xen

) ()

or an A) = 0. In particular, if b(x,¥) =0 for a.a. x € then this solution is such that
forn # @ and (Sk) (W) =0.Inp lar, if b(x, @) = 0 fa RY then th l h th

=0, n>1. (3.79)

mv
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Remark 3.23 1t is worth noting that (3.41), (3.42) imply (3.75).
Proof Suppose that (3.76) holds for some k € IC(I). Then

D (k) =~ /F LG “ld(x, - Un\0)(©)dA©)
xen 10

+> / k(& U 0\ (K ~'b(x, - Un\o) @)dA(). (3.80)
xen
The equality (3.80) is satisfied for any k € ICL]C) at the point n = (. Using the fact that D(#J) = 0 one may
rewrite (3.80) in terms of the function k = k — 1* € IC(OC), namely

D k() =—- / k(¢ Un)(K~"d(x, - Un\x))(©)dA()

XEN

+> / K@ U@\ (K 'b(x, - Un\n) @)da).

XEN

+ >0 b(x, n\x). (3.81)

X€En
As a result,
k() = (SkY() + E(m), n € To.
Next, for n £ ¢

C=My(Sk) ()]
c—Inl |
k(c U K 'd @] di
50(:7);/ k@ U [(K~dGx. - Un\ao) (@) di)
*H
D / k(U () [(K " b(x, - U\ (©)] dine)
D(n)xen

||k||ICC / 1| -1
C K d(x, U dxr
< — D) ern ) ( (x, - Unm\))(©)] )

k
L MKl 1 Z/r Cl K bx, - U\ (@) i)

“Dm C &
||k||1cc a
Bk ( 1 _)z( 1 ) k
—D() (m) tc a + &llxce-
Hence,
az

S|l = ——-1<1

ISl = a1 + C <
in K. This finishes the proof. O

Remark 3.24 The name of the operator (3.78) is motivated by Example 3.18. Namely, if s = O then the
operator (3.78) has form

(Sk) () = lZeue P07 n\x) / k(Z U (n\x)ex(e?0) — 1, 0)dr(),

xen

that is quite similar of the so-called Kirkwood—Salsburg operator known in mathematical physics (see, e.g.
[49,75]). For s = 0 condition (3.74) has form %ecﬁ—‘ < 1. Under this condition, the stationary solution to
(3.76) is unique and coincides with the correlation function of the Gibbs measure, corresponding to potential
¢ and activity z.
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Remark 3.25 1t is worth pointing out that b(x, #) = 0 in the case of Example 3.19. Therefore, if we suppose
[cf. (3.70), (3.72)] that 2%~ C < mand2xtat(x) < Cx~a~(x),forx € RY, condition (3.74) will be satisfied.
However, the unique solution to (3.76) will be given by (3.79). In the next example we improve this statement.

Example 3.26 Let us consider the following natural modification of BDLP-model coming from Example 3.19:
let d be given by (3.68) and

bx.y) =k +xt D at(x—y), xeRi\y, yeTl, (3.82)
yeY
where x T, a™ are as before and ¥ > 0. Then, under assumptions
_ 2
2max{}f C; E} <m (3.83)
and
2etat(x) < Cx~a(x), xeRY, (3.84)

we obtain for some § > 0

1
-1 ) In| — - -
F0|1< d(x,-U8)| () CMdx () = d(x,§) + Cx 5(1+2+5)d(x,§)
|K™'b (x, - U E)| () CMdx (n) = b(x, &) + Cx ™
To

1, _ _ m C
SK-I-EC% Za (x—y)—i—ZC < Ed(x,é).

yeé

The latter inequalities imply (3.74). In this case, E(n) = 1rq) (n)%.

Remark 3.27 Ifat(x) = a~(x), x € R? and x* = zx~, k = zm for some z > 0 then b(x, y) = zd(x, y)
and the Poisson measure 7, with the intensity z will be symmetrizing measure for the operator L. In particular,
it will be invariant measure. This fact means that its correlation function k,(n) = zI"l is a solution to (3.76).
Conditions (3.83) and (3.84) in this case are equivalent to 4z < C and 2x~C < m. As a result, due to
uniqueness of such solution,

() +z(1 — )" pay(m) = 2", 5 e .

4 Approximative approach for the Glauber dynamics

In this section we consider an approximative approach for the construction of the Glauber-type dynamics
described in Example 3.18 for

s=0, mx)=1, z(x)=z>0.

Therefore, in such a case, (3.1) has the form

(LF)(y) = D [F(y\x) = F(y)]

xey
+Z/Rd[F(V Ux) — F(y)]exp{—E?(x,y)}dx, yeT, 4.1)

with E? given by (2.11).
Let G € Bps(I'g) then FF = KG € Feyi(I'). By (3.6), (3.17), (3.22), one has the following explicit form
for the mapping L := K~'LK on Bys(T'g)

(LG)(n) = —InlG()

+z Z/d e EY G G(E Ux)en(e ) — 1, n\&)dx,
R

§Cn

4.2)
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where e, is given by (2.25).
Let us denote, for any n € I'g,

(LoG)(n) == —[n|G(n); (4.3)
(L1G)(m) = ZZ/ “EPCHG(E Ux)en(e ) — 1, n\E)dx. 4.4)
§Cn

To simplify notation we continue to write Cy for B_1. In contrast to (3.29), we will not work the maximal
domain of the operator L(, namely the following statement will be used

Proposition 4.1 The expression (4.2) defines a linear operator Lin Lc with the dense domain Loc C L.
Proof Forany G € Lo¢

ILoGll¢ =/F |G () InlCMdx(n) </r G2 dim) < oo
0 0

and, by Lemma 3.4,
IL1Gll¢

<o 3 e Ee016EUne (00— 1] ne) dxcManm)
Fogcy /R

=z/ / / e_E¢(x’g)|G(§Ux)|e;L(‘e_‘p(x_')—1‘,77) dxC CEl gy &) dx ()
Lo /Ty JRE

< 5exp{cc¢}/ G (&)] &] C¥ldn (&) < 5exp{cc¢}/ G (&) 251Clld) &)
C To (o To

< OQ.

Embedding £>¢ C L is dense since Bps(I'0) C Lac. O

4.1 Description of approximation

In this section we will use the symbol K to denote the restriction of K onto functions on I'g.
Let § € (0; 1) be arbitrary and fixed. Consider for any A € By(RY) the following linear mapping on
functions F € Ko (Bps(T'o)) C Feyi(T)

(PBAF) (y) = Zal'ﬂ a- 8)\)’\’7| (E(IS\ (y))fl

ncy
x [ @) [Te BN F ((y\ Uw)di (), y €T (4.5)
T yew
where
S = / @) T e 50" di (). (4.6)

yEW

Clearly, PBA is a positive preserving mapping and

( (J/) 25\n| (1— 5)|V\'7\ =1, y el
ncy

Operator (4.5) is constructed as a transition operator of a Markov chain, which is a time discretization of a
continuous time process with the generator (4.1) and discretization parameter 6 € (0; 1). Roughly speaking,
according to the representation (4.5), the probability of transition y — (y\n) U @ (which describes removing
of subconfiguration n C y and birth of a new subconfiguration w € I'(A)) after small time § is equal to

(Eg\(y))flél’”(l _ 5)\V\U|(Z3)|w| H e—E"’(y,V)‘
yew

We may rewrite (4.5) in another manner.
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Proposition 4.2 For any F € Fey(I'o) the following equality holds:

Ps (J/) Z(l 8)'5‘/ (Z3)|w|He—E¢(yy)

ECy yE®
x(Ky ' F) (5 Uw) di (o). 4.7

Proof Let G := KO_l F € Bps(I'p). Since Eg\ doesn’t depend on n, for y € I'g we have

(PAF) ) = (B ) [ @ [Te 0

I'a YEW
x D sl — )1 F (U w) di (o). (4.8)
ncy

To rewrite (4.5), we have used also that any n C y corresponds to a unique y\n C y. Applying the definition
of Ko to F = K¢oG we obtain

STl - FmUuw)y =D M1 -5 > S G up)

nCy nCy tCnpcow
= Z z G UB) Z sIN@uol ( _ gylmoel (4.9)
{Cy Bcw m'Cy\¢

where after changing summation over n C y and ¢ C n we have used the fact that for any configuration n C y
which contains fixed ¢ C y there exists a unique n” C y\¢ such that n = ' U ¢. But by the binomial formula

Z slv\@'uo)| = 3)|?7’U{| =(1- a)lé“l Z sl\O\'| = 3)|7//|

n'cy\¢ n'cy\¢
=1 =8l +1 -8\l = — gl (4.10)
Combining (4.8), (4.9), (4.10), we get
(PAF) () = (B8 (1n)” / @) [Te =00
yEW

x Z Z G UB =8kl (w).

{Cy BCw

Next, Lemma 3.4 yields

(PMF) () = (85 (7/))71/ ()l ] e £
'pa JTA

yewUp
x > G@EUB) U —8)dr(w)dr(B)
{Cy
= [ @] B> Gup -8 Flanp,
Ta vep ¢Cy
which proves the statement. O

In the next proposition we describe the image of P(SA under the Ko-transform.
Proposition 4.3 Let i’:{‘ =K, 1PaA Ko. Then for any G € Bys(I'g) the following equality holds:

G) () = (1—8 (zs)"“' G (¢ Uw)

§Cn

y l—[e_Edz(y,w) H (e—E"’(y’,w) _ 1) dr (), neTo. 4.11)

yeg yen\&
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Proof By (4.7) and the definition of Ky ! we have
(PG)
— Z(_l)lﬂ\ﬂ Z a- 5)\E|/ (zc?)‘wl H e E'0.0 G (E Uw)dh (w)
Ca

¢Cn §Ct yew
—Sa-ak Y (_1)|(77\%‘)\{|/ @) [ e E* 099G (€ U w) di ().
£Cn ¢Cn\& Ta yew

By the definition of the relative energy

I1 e EP(r.5ug) _ I1 e~ E2 (o) I1 e EY(0),

yew yeé y'ee
The well-known equality (see, e.g. [36])
_E¢(y - _E$(y
S (DO [T e B 0) = (Ko e 50 ""))(n\E)

{Cn\& Ve Ve

SR

y'en\g

completes the proof. O

4.2 Construction of the semigroup on L¢

By analogy with (4.11), we consider the following linear mapping on measurable functions on Iy :

(PsG) () :=Z(1—8>'5'/ @G EVw)
Iy

§Cn
<[Te =0 T (750" —1) dr (). neT. (4.12)
veé y'en\g
Proposition 4.4 Let
et < C. (4.13)

Then ﬁg, given by (4.12), is a well-defined linear operator in Lc, such that
|Ps]) < 1. (4.14)

Proof Since ¢ > 0 we have

|G| S/r Z(l—s)'f/ro @) G ¢ V)|

O&cn
<[l ] ‘C—E‘ﬁ(y”w)_1‘dx(w)c'”‘dk ()
yeé y'en\é

:/ (1—6)"5'/ 281G (£ Uw)|
I'o JTp Lo

x [Te B0 T [ 20" — 1] da @) Cc¥lax &) di (ny
yeg y'en

=/ (1 -8k (z8)” |G (£ Uw)|
I'pJTo
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x [Te e exp[c / (1 —e—E"’@“w))dy/]dx (@) CHldr ).
R4

yeé

It is easy to see by the induction principle that for ¢ > 0, w € I'g, y ¢ @

Lme B0 _ g e #t) < 3 (1 - e, 4.15)

xXew Xew

Then

Hﬁscucs/ / (1= 8)F @8)11G ¢ Vo)l
'y JIp

X exp ’C Z/ e—¢(x—”) dy] dx (@) CElan &)

Xew

= / (1 =81 z8)*N |G (£ U w)e“el®lCllan (w) dn (&)
I'pJTo

15
=/ [(1 —8)C+z86CC¢] |G (0)|dA(w) < |IGllc .
To

For the last inequality we have used that (4.13) implies (1 — §) C + z8e€Ce < C. Note that, for A-a.a. n € Iy
(PsG)(n) < oo, (4.16)
and the statement is proved. O
Proposition 4.5 Let the inequality (4.13) be fulfilled and define
~ 1 ~
Ls = E(P‘S -1, 5@,

where 1 is the identity operator in Lc. Then for any G € Lyc

I(Zs — DG~ < 381Gllzc- (4.17)
Proof Let us denote
(BG) =D (1=8FG© 0 =1 -8)"Ga: (4.18)
§Cn
(PL"G) () = 282(1—8)|5‘/ G (EUx) (4.19)
d
§Cn
< [Te*o T] ( —0-n) _ )dx; (4.20)
yeg yen\é
and R _
P =B — (B +BY). @.21)
Clearly

~ ~ 1, ~ ~
I(Ls — G| = H5 (PsG —G) — LG

C

1/ 1~
(PG -G) - e
< H8 (Pa G G) LoG ; H P G”C. (4.22)

15y
+ _P8 G-L,G|| +
C s C

Now we estimate each of the terms in (4.22) separately. By (4.3) and (4.18), we have

1/~ 11— —1
H_ (P(S(O)G B G) — LoG =/ ;
c Lo

g |G (n)| C"dx ().

+ In
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But, for any || > 2

(1—8) —1 AT, ke
— +I77I'— Z(k)(—l) 5

k=2
nl In| nl In|
- _1yksk=2 ol
=4 Z(k)( ks 552(/{) <520
k=2 k=2
Therefore,
1/~
- (PS(O)G - G) —LoG|| <8|Glac. (4.23)
8 C
Next, by (4.4) and (4.20), one can write
1~
H—P;“G—L]G = z/ Z((l — )8l — 1)/ GEUxX) [Je?o™
(S C Ty R4
ECn veé
X H (e_‘P(y_x) — l) dx|C"dx (n)
yen\§
< z/ / (1-a —s>'f‘)/ G (€ Ux) [Je o0
T'gJTg R4 yee

<1 (1 _ e—‘f’(y—x)) dxCEICT ay (&) dx (),
yen

where we have used Lemma 3.4. Note that for any [£] > 1

1€1-1
I—(1=8F =53 (1-6" <5

k=0

Then, by (4.13) and (2.12), one may estimate

1
o
”EP(S G_ LlG

< 28/ |$|/ G (& Ux)|dxCEleCCodn (£)
C o R4
< za/ 1] (1&] — DG (&) CF¥I1eCoan &). (4.24)
o
Since n (n — 1) < 2", n > 1 and by (4.13), the latter expression can be bounded by

5/1" IG (£)| 2C)E1 ) (d¢).

Finally, Lemma 3.4, (4.15) and bound e_E¢(y"") < 1, imply (we set here F(()Zz) = |_|n22 F("))

1 1
~PY6| < —/ D> (- 3)%\/ @) “G ¢ U w)|
I} c ) To r&?
£Cn 0
x[Te =0 T (1= e 5 0) ax (@) M o
yeg yen§
= 8/ 2. (1= /(>2> G G Vo)
Ty £Cn Lo~
x[Te =0 TT (1= e750) da (@) c"laz an
yeg yen\é
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< Z<1—8>'¥'/ NG E Vo)
FOSC” Lo
% He—my,w) I1 (1 _e—E¢(y,w>) > (@) CMax ()
veg yen\é
<5/ [ a-9fGeua)
Lo

Io
x [ TT(1=e50) clldi ) da (@) Clda &)
To yen

< 5/ (1 —8)E1Z*NG (£ Uw)|eCCellan (w) CElan (£)
I'gJTg

< 5/ [(1 —a)c+zeCC¢]'w' G (@) dx ()
To

<5 [2=68)C]G (w)|dhr(w) < 5/ IG ()] 2C)“! d (w). (4.25)
To o

Combining inequalities (4.23)—(4.25) we obtain the assertion of the proposition. O
We will need the following results in the sequel:

Lemma 4.6 (cf. [20, Corollary 3.8]) Let A be a linear operator on a Banach space L with D (A) dense in L,
and let || - || be a norm on D (A) with respect to which D (A) is a Banach space. For n € N let T,, be a linear
I-||-contraction on L such that T,, : D (A) — D (A), and define A,, = n (T,, — 1). Suppose there exist w > 0
and a sequence {g,} C (0; 400) tending to zero such that forn € N

(A = A) fIl = &nllfl. f € D(A) (4.26)

and »
7 Tow | <1+ —. (4.27)

Then A is closable and the closure of A generates a strongly continuous contraction semigroup on L.

Lemma 4.7 (cf. [20, Theorem 6.5]) Let L, Ly, n € N be Banach spaces, and p,, : L — L, be bounded linear
transformation, such that sup,, || p, || < oo. For any n € N, let T,, be a linear contraction on L, let ¢, > 0
be such that lim,_. &, = 0, and put A, = ¢, YT, = 1). Let T(t) be a strongly continuous contraction
semigroup on L with generator A and let D be a core for A. Then the following are equivalent:

1. Foreach f € L, Tn[t/e”]pnf — paT(t)f in L, forall t > O uniformly on bounded intervals. Here and
below [ - | mean the entire part of a real number.
2. Foreach f € D, there exists f, € L, for eachn € N such that f, — p,f and A, f = pnAf in L.

And now we are able to show the existence of the semigroup on Lc.

Theorem 4.8 Let

z < min{Ce™CC¢;2Ce ¢} (4.28)
Then (Z, Czc) from Proposition 4.1 is a closable linear operator in Lc and its closure (Z D(Z)) generates
a strongly continuous contraction semigroup T; on Lc.

Proof We apply Lemma 4.6 for L = Lc¢, (A, D(A)) = (L, Loc), Il - Il :== || - lac; Ty = Ps and A, =
n(Ty—1)=L(Ps — 1) =Ly, where s = 1 n > 2.

Condition ze¢“» < C, Proposition 4.4, and Proposition 4.5 provide that 7;,,, n > 2 are linear | - ||c-
contractions and (4.26) holds with ¢, = % = 34. On the other hand, in addition, Proposition 4.4 applied to the

constant 2C instead of C gives (4.27) for @ = 0 under condition 7e2¢C < 2(C. O

Moreover, since we proved the existence of the semigroup ﬁ on L¢ one can apply contractions Ps defined
above by (4.12) to approximate the semigroup 7;.
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Corollary 4.9 Let (4.13) hold. Then for any G € L¢
( )[mG—>T,G n— oo

for all t > 0 uniformly on bounded intervals.

Proof The statement is a direct consequence of Theorem 4.8, convergence (4.17), and Lemma 4.7 (if we set
L,=L=CLc,p,=1,neN). O

4.3 Finite-volume approximation of T",

Note that Ps defined by (4.12) is a formal point-wise limit of P* as A 1 R?. We have shown in (4.16) that

this definition is correct. Corollary 4.9 claims additionally that the linear contractions P5 approximate the
semigroup T;, when § J 0. One may also show that mappings Pa have a similar property when A 1 R?,
51 0.

Let us fix a system {A,},>2, where A, € By(RY), A, C Ant1, U, An = RY. We set

T, == P}

n

Note that any 7, is a linear mapping on Bys(I"g). We consider also the system of Banach spaces of measurable
functions on I'y

Lo = [G :T(A,) — R‘ IGlic.n ::/ IGmICMda(n) < oo].
I

(An)

Let p, : Lc — L., be a cut-off mapping, namely for any G € L¢

(PnG)() = lra,y(MG).

Then, obviously, || p,Gllc.n < |Gllc. Hence, p, : Lc — L., is a linear bounded transformation with
lpnll = 1.

Proposition 4.10 Let (4.13) hold. Then for any G € L¢
|| (Tn) m]pnG pnTtGHC — 0, n—> o
for all t > O uniformly on bounded intervals.

Proof The proof of the proposition is completed by showing that all conditions of Lemma 4.7 hold. Using
completely the same arguments as in the proof of Proposition 4.4 one gets that each 7,, = PlA” is a linear

contraction on L¢ ,, n > 2 (note that for any n > 2, (2.12) implies fAn (1 — e_‘P(x))dx < Cy < 00). Next, we
set A, = n(T, —1,) where 1,, is a unit operator on L¢ , and let us expand 7, in three parts analogously to the

proof of Proposition 4.5: T, = T,,(O) + T,,(l) + 7},(22). As aresult, A, = n(Tn(O) — 1, + nTn(]) + nTn(Zz). For
any G € Loc weset G, = p,G € Loc,n C L., To finish the proof we have to verify that for any G € Lo¢

|AnGp — puLGlicn — 0, n — oo. (4.29)
For any G € La¢

1AxGy — pulGlicn < (T — 1,)G, — puLoGlic.a
+InT Gy — paLiGlicn + InTEPGyllc . (4.30)

Note that p,LoG = LoG. Using the same arguments as in the proof of Proposition 4.5 we obtain

In(T® = 1,)G, — puLoGlica + INTEPGullcn < —IIGllzc n < —||G||2c
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Next,

||nT(1)Gn — pnL1Gllc,n

€]
<z / (1——) Iy, (x)—1
R4

Pan gy

x [Te 0 T (1—-e*v x)) dxC"dx ()

veé yven\é

€|
51/ / / [1 1—— HA,,(X):||G(§Ux)|
T'(An) JT(Ay) JRE

< [T (1 =e7?072) dxc™lan o da. &)
Yen

€]
< c/ / [1—(1—1) nAnm} G (& Ux) dxCEldn (6),
r'(A,) JRE n

where we have used (2.12) and (4.13). Using the same estimates as for (4.24) we may continue

€]
< c/ / [1— (1 —1) :||G(§Ux) ldxCEld (&)
L'(Ap) J A, n

+C/ / |G (& Ux)|dxCldn &)
F(An) JAg

IG(EUx)|

1
< LGhea+C [ [ 16€UDIaxCHai ).
n Ty J A
But by the Lebesgue dominated convergence theorem,
/ / |G (€ Ux) |dxC¥ldr (&) = 0, n — oo.
To JAG

Indeed, I A (x)|G (§ Ux)| — O point-wisely and may be estimated on I'g x R by |G (£ U x) | which is
integrable:

C// |G<su)c)|dxC'5‘dA<s>:/ E1|G(&)|CEldA (£) < |Gllac < o0.
Iy JR4 Ty

Therefore, by (4.30), the convergence (4.29) holds for any G € L,¢, which completes the proof. O

4.4 Evolution of correlation functions

Under condition (4.28), we proceed now to the same arguments as in Subsect. 3.4. Namely, one can construct

the restriction 7© (t) of the semigroup of T* (¢) onto the Banach space D(f*) (recall that the closure is in
the norm of IC¢). Note that the domain of the dual operator to (L, Lo¢) might be bigger than the domain
considered in Subsect. 3.4. Nevertheless, T®(t) will be a Cp-semigroup on D(L*) and its generator 1O will
be a part of L*, namely (3.44) holds and L*k = L%k for any k € D(L®).

The next statement is a straightforward consequence of Proposition 3.12.

Proposition 4.11 For any o € (0; 1) the following inclusions hold: Ky,c C D(Z*) C D(f*) c Kc.
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Then, by Proposition 3.5, we immediately obtain that, for k € Ky,

(L)) = —nlk(n)
LED I / (e ) — 1, Hk((n\x) U §) di(§). (4.31)

xXen
The next statement is an analog of Proposition 3.15.

Proposition 4.12 Suppose that (4.28) is satisfied. Furthermore, we additionally assume that
z<Ce % if CCyp<In2. (4.32)

Then there exists oy = ao(z, ¢, C) € (0; 1) such that for any o € (ag; 1) the set Kyc is the T* (t)-invariant
linear subspace of Kc.
Proof Let us consider function f(x) := xe™, x > 0. It has the following properties: f is increasing on [0; 1]
from 0 to e~ ! and it is asymptotically decreasing on [1; +00) from e 1t00; f(x) < f(2x) for x € (0, In2);
x = In 2 is the only non-zero solution to f(x) = f(2x).

By assumption (4.28), zCyp < min{CC¢e_CC¢, 2CC¢e_2CC¢ }. Therefore, if CC(z,e_CC@> * 2CC¢e_ZCC¢
then (4.28) with necessity implies

72Cp <e . (4.33)
This inequality remains also true if CCy = In 2 because of (4.32). Under condition (4.33), the equation f(x) =
zCy has exactly two roots, say, 0 < x; < 1 < x < 4o00. Then, (4.32) implies x; < CCy < 2CCy < x2.

If CCy > 1 then we set ag = max{é Lc(b' E} < 1. This yields 2aCCy > CCy and aCCy > 1 > xj.

If 11 < CCp = 1 then we set &g = max { §: s &} < 1 that gives 20CCy > CCyand 2CCy = x1.

As aresult,
X1 <aCCy < CCp <2aCCy <2CCy < x3 (4.34)

and 1 < aC < C < 2aC < 2C. The last inequality shows that £Loc C Logc C Lc C Lyc. Moreover,
by (4.34), we may prove that the operator (L, L74c¢) is closable in £,¢ and its closure is a generator of a
contraction semigroup Ty (7) on Lyc. The proof is identical to the proofs above.

It is easy to see that Ty "G = T(t)G for any G_€ Lc. Indeed, from the construction of the semigroup
T(t) and analogous construction for the semigroup T, (1), we have that there exists family of mappings Ps,

5l

8 > 0 independent of « and C, given by (4.12), such that Pg*" for any r > 0 strongly converges to T(t) and

T () in L¢ and Ly, correspondingly, as § — 0. Here and below [ - ] means the entire part of a number. Then
forany G € L¢ C Lyc we have that T(1)G € L¢ C Lyc and T (t)G € Lyc and

ITWG - TuGllec = |[T0G - BG| - lilg

aC

< [Foo - 7], + [ e

— 0,
oaC

as § — 0. Therefore, T(t)G = T (t)G in Lyc (recall that G € L) that yields T(t)G(n) = T (t)G(n) for
Ar-a.a. n € I'g and, therefore, T(t)G T (G in Lc.
Note that for any G € L¢ C Ly¢ and for any k € Ky C K¢ we have Ty (t)G € Lyc and
{T.()G, Ky = (G, T (1)K,
where, by construction, T?j(t)k € Kyc.-But G € L¢, k € K¢ implies

([To()G, &) =({T()G, k) = (G, T*(1)k).

Hence, T* (Hk = T:;‘(t)k € Kuc, k € Kyc that proves the statement. O
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Remark 4.13 As a result, (4.28) implies that for any kg € D(Z*) the Cauchy problem in K¢

a —~
_k; == L*k;
at (4.35)
k"t:O = ko

has a unique mild solution: k;, = T*(t)ko = fe(t)ko € D(Z*). Moreover, kg € Kyc implies k; € Ky
provided (4.32) is satisfied.

Remark 4.14 The Cauchy problem (4.35) is well-posed in I%c = D(Z*), i.e. for every ko € D(ZQ) there
exists a unique solution k; € I%c of (4.35).

Let (4.28) and (4.32) be satisfied and let « be chosen as in the proof of Proposition 4.12 and fixed. Suppose

that @ € (ap; 1). Then, Propositions 4.11 and 4.12 imply Koc C D(L*) and the Banach subspace Koc is
T* (¢)- and, therefore, Te(t) invariant due to the continuity of these operators

Let now 7©¢ (t) be the restriction of the strongly continuous semigroup TO(t) onto the closed linear
subspace ICaC By general result (see, e.g., [19]), 7o “(t) is a strongly continuous semigroup on Kac with
generator LO* which is the restriction of the operator LO. Namely

DO = {k € Kac ‘ T e m} (4.36)

and N . . N
L% = L = L*k, ke D(L®%) 4.37)

Since f(t) is a contraction semigroup on Lc, then, 7' (¢) is also a contraction semigroup on (L¢)’; but
isomorphism (3.43) is isometrical; therefore, T*(¢) is a contraction semigroup on Cc. As aresult, its restriction
T©“(t) is a contraction semigroup on Ky c. Note also, that by (4.36),

Duc = {k € Kuc ‘ Tk e m}

is a core for LO% in K.
By (4.12), for any k € Kyc, G € Bps(I'g) we have

@G) () k () dx ()

- 5|5\/ 5 G (£ U )
/FZ< @) GE V) []e

O&cy yeé
<[] (e*E*’(y’w) - 1) A (@) k () dx ()
yen\§
= / / a- 3)|§\/ (Z(g)lwl G (EUw) He—Ed’()’ ,@)
I'p /T yet
<1 (e—E”’<y~w> _ 1) A (@) k (n UE) dx (£)dA ()
yen
:/ / Z = 3)|’§\w| (Z3)|w| G (£) H e—Ed’(y,w)
Fo"To g veb\w

< [T (750 = 1) k(U g\ d2 €) ()

yen

therefore,

(Psk)y(n) = Z (1 — )Ml (z5)lel H e E? (o)

wCn yen\w
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/ H e—E"’O @) _ )k (EUn\w)dx (§). (4.38)
To yeg

Proposition 4.15 Suppose that (4.28) and (4.32) are fulfilled. Then, for any k € Dyc and o € (ag, 1), where
a is chosen as in the proof of Proposition 4.12,

—=0. (4.39)

1 Pyt Y
lim H —(P§ — )k — L®k
5—0| & Ke

Proof Let us recall (4.31) and define
Py Pk () = (1= 8)Wk(n);
(Ps*,(l)k) ) = 28 z (1- 3)|77|—1 e (e—¢(X—~)’ n\x)

xen

« [ e - L) kG UMD dr @
To

and P (=2 P* _ 1’58*,(0) _ }’);ﬂ,(l)‘
We will use the following elementary inequality, for any n € NU {0}, § € (0; 1):
1-(1-=68" nn—1)

0<n-— <4
8 2

Then, for any k € Kyc and A-a.a. n € Tp, n # ¢

<P O k() + k()

-9 _
8

c—nl

< lkllic,ce™{Inl — IIkllch,COt'"'IHI(Inl —1) (4.40)

and the function a* x (x — 1) is bounded for x > 1, @ € (0; 1). Next, forany k € Ky¢c and A-a.a.n € T'g,n £ ¢

(l)k(n)—zZ/ e (e7? n\X)

xen

x e (707~ 1E) k(g U n\X)dA(S)‘

c™ |?7|

Z _ —(x—-
< Well,e o D (1= (1 =) 1)/F e («C(e™) ~ 1), €) dn ()
xXen 0
Z _
< IIkllzcaCEa‘"' > (1= 1 =8 exp{aCCy)
X€En
Z
< IIkIIzcaCEa‘”'Slnl(lnl—l)eXp{aCCqs}- 4.41)

which is small in § uniformly by |n|. Now, using inequality
| e Bl —q _ [Te <> (1 _ e—¢<x—y>) ,
XEW XEW
we obtain
1
gc—lﬂl Z a- 5)|Vl\wl (Z(S)le e (e—E‘f’(-,w)’ n\w)

wCn
lw]>2

x /F e (|e7E 00 — 1. €) ke Un\w)ldi &)
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1 z8 e
= ”k“/(:acalnlg Z (1 - 5)‘7]\60‘ (E exXp {aCC¢}) )

wCn
|w|>2

recall that & > o, therefore, z exp{aCCy} < aC, and one may continue

1
Il _ sylmel glol
= lkllicaco™ 5 > (1 —nels

IZ\C;Z
_ In] J Inl! lnl—k ok—2
= [kl ke, 0t ka o (Lo

_ In] s Inl! Inl—k—2 ok

= [kl Oex g T T 5

_ In] = (Inl —2)! Inl—2—k ok

= Ikllic,coa™ Inl (Il — )Z ok O

‘ o (Inl - e

< [Ikllic,c3e™ 1] (In] - )Z il == 2),< 1 — o)==k g

= [Ikll i8¢ Il (In] — 1) . (4.42)
Combining inequalities (4.40)—(4.42) we obtain (4.39). O

As aresult, we obtain an approximation for the semigroup.

Theorem 4.16 Let ag be chosen as in the proof of the Proposition 4.12 and be fixed. Let o € (ag; 1) and
k € Kyc be given. Then

(PHU — TO()k, 5 — 0
in the space Kyc with norm || - || for all t > 0 uniformly on bounded intervals.

Proof We may apply Proposition 4.15 to use Lemma 4.7 in the case L,, = L = Lqc, pn = 1, f = f =k,
e, =6—>0,neN. O

4.5 Positive definiteness

We consider a small modification of the notion of positive definite functions considered in Proposition 2.12.
Namely, we denote by L?S(Fo) the set of all measurable functions on I'g which have a local support, i.e.
G e L?s(Fo) if there exists A € Bp(R?) such that G Iro\r(a)= 0. We will say that a measurable function

k : To — R is a positive defined function if, for any G € L?S(I‘o) such that KG > 0 and G € L¢ for some
C > 1 the inequality (2.30) holds.

For a given C > 1, we set ng = LO (T'g) N L¢. Since Bys(Ty) C EIC*, for any C > 1, Proposition 2.12
(see also the second part of Remark 2. 13) implies that if k is a positive definite function as above then there
exists a unique measure € M}m(F) such that k = k, be its correlation function in the sense of (2.24). Our
aim is to show that the evolution k > 7© (t)k preserves this property of the positive definiteness.

Theorem 4.17 Let (4.28) hold and k € D(Z*) C K¢ be a positive definite function. Then k; := fe(t)k €
D(Z*) C K¢ will be a positive definite function for any t > 0.
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Proof Let C > 0 be arbitrary and fixed. For any G € £1CS we have

/ G ki (mdi(n) = / (T(1)G) () k () dn (). (4.43)
To To
By Proposition 4.10, under condition (4.28), we obtain that

lim ) |7 (A, G (1) — Uran T (OG) ()| CMda () = 0,
—YVJT(A,

where forn > 2

T, = PM»

1
n

and A, /' R?. Note that, by the dominated convergence theorem,

(T(1)G) Nk () di () = lim /F Irea,) ) (TOG) () k () di ()
0

Lo
= lim (T (1)) () k () dA ().
"= Jr (A
Next,
‘/ TG () k (1) di (n)—/ " a,)G () k () dA ()
r) r(an
S/F(A T ir a0 G () = e T OG) ()] k () di ()
< lkllxe /F(A : 1T kA G (1) = Tray T )G) ()| CMdr () — 0, n — oc.
Therefore,
T(®G) () k () di(n) = lim T Mr )G () k () da (). (4.44)
o n—oo F(A,,)

Our aim is to show that for any G € ,CICS the inequality KG > 0 implies

/ Gkt (mdr(n) = 0.
Lo

By (4.43) and (4.44), it is enough to show that for any m € N and for any G € LICS such that KG > 0 the
following inequality holds:

/ IranT," IranG ) k(m)dxr(n) =0, m e N. (4.45)
To

The inequality (4.45) is fulfilled if only
K]lr(An)Tr:ﬂGn >0, (4.46)

where G, := Iip(4,)G. Note that

(KlranTy'Ga) (r) = D M, () (T Gn) (1)

ney
= > (T7"Gyx) () = (KT} Gy) (va,) (4.47)
NCYAp
for any m € Ny. In particular,
(KGn) () = (Klra,)G) () = (KG) (va,) = 0. (4.48)

; = @ Springer
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Let us now consider any G € Elg [stress that G is not necessary equal to 0 outside of I'(A,)] and suppose
that (KG) (y) = 0 forany y € I'(A,). Then

(KT,6) (va,) = (KPL"G) (1) = (P KG) (va,)

- (Eﬁ (v, ))_1 > (%)'"(1 ~ %)hf\n

nCyAn

]
x /m )(2) [Te 20" (K E)((va,\n) U w)di (@) = 0. (4.49)

yew

By (4.48), setting G = G, € Elg we obtain, because of (4.49), KT,,G,, > 0. Next, setting G = T1,G, € Elcs
we obtain, by (4.49), K Tnan > 0. Then, using an induction mechanism, we obtain that

(KT)'Gy) (va,) =0, m € Ny,

that, by (4.46) and (4.47), yields (4.45). This completes the proof. O

4.6 Ergodicity

Let k € Ky be such that k() = 0; then, by (4.38), (ﬁa*k) (¥) = 0. Class of all such functions we denote by
K9,

Proposition 4.18 Assume that there exists v € (0; 1) such that
z< min{vCe_CC¢; 2Ce_2CC¢}. (4.50)

Let, additionally, « € (x; 1), where g is chosen as in the proof of the Proposition4.12. Then for any § € (0; 1)
the following estimate holds:

Hﬁ; o < 1——ws. 4.51)
Proof 1t is easily seen that for any k € ICg the following inequality holds:
k(M| < Ly=0 Ikl €™, Ar—a.a. n e To.
Then, using (4.38), we have
(P ()]

<M S (1 - gyl gy / [T(1 - 02) k& Umelar e

wCn 0 yek
w —E®(y,0
< llkllce D (1 =Ml ( ) / 1 —e B0, >) ClEM e | wi=0d . (§)
wCn yes
= Ikl D —6)"’\‘”'( ) /
oCn 0 yek

Inl
+||k||;<c( ) /Hl e~ E10)) Cll o (&)

0yeg

(-
(1 e EY 0. w)) CElax &)
)
(

= ke 3 (1 - a)'"\w'(z‘s) /Hl B0 CElaj, (6)

oCn 0 yes
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nl
(1 . e—E¢(y,w)) cllan &) — Ik, (?)

+ Ikl (?)m/F IT

0 yet

o]
_ _ gyl (28 _ —E*G.0)) clé]
= lklle D (1= (C) /1“01_[(1 e E10) clan )

wCn yeé

nl
z6
L (E)

S o] ‘
R

wCn

nl
)
L (E)

) |l 78 ]
< llkllce 2 (1= 8" (E) exp {CCp lol} — Ikl (E)

wCn

78 nl
< llklice D (=Ml sy — ik, (E)

wCn

78 ]
= |lkllxc, ((1 —(1=v)§ - (E) )

Inl—1 j
= |kl [1—-C1 —v)(S—@) (1 — (1 — ) §)lnl=1-1Jl (@)
0

C C

Jj=
1

(

< Ikllxce (1 —(d=-vi- ?) ln._o (2)1
(
(

(28Il
1—(1—v)8—?)%

-

= Ikllxe -t
- C
b4 1
(1—v)s
= llklxc (1 Tz )= Ikl (1= (1 =v)38),
- C

where we have used that, clearly, z < vC < C. The statement is proved.
Remark 4.19 Condition (4.50) is equivalent to (4.28) and (4.32).
As it was mentioned in Example 3.18, under condition (cf. (4.33))

72Cp < 20)7,

(4.52)

there exists (see, e.g., [35] for details) a Gibbs measure p on (F, B(F)) corresponding to the potential ¢ > 0
and activity parameter z. We denote the corresponding correlation function by k. The measure p is reversible

(symmetrizing) for the operator defined by (4.1) (see, e.g., [35,54]). Therefore, for any F' € K Bys(I'g)

/FLF(V)dM(V) =0.

(4.53)

Theorem 4.20 Let (4.52) and (4.50) hold and let a € (ag; 1), where o is chosen as in the proof of Proposi-

tion 4.12. Let ko € Kac, ki = TO%(t)ko. Then for any t > 0

ke — kullice < e ko — kpllice-

(4.54)
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Proof First of all, let us note that for any o € (a; 1) the inequality (4.34) implies z < aC exp{—aCCy}.
Hence k(1) < (@C)1", 5 € Ty. Therefore, k,, € Kyc C Koc N D(L*). By (4.53), for any G € Bys(Io)
we have (LG, ku)) = 0. It means that Z*kM = 0. Therefore, ZGakﬂ = 0. As a result, 79 (1)k, = ky. Let
ro = ko — k,, € Kyc. Then ry € K2 and

Ik = kllice = | T @ro .

H(;;a*)[%]ro H/cc I H T (1)rp — (Es*)[%]ro H

IA

Kc

IA

D rotee + 70w - (B |

H Py s
C

IA

(1= @ =08) rolice + |70 — (B) o]

since0 < 1—(1—-v)§ < 1and % < [%] + 1. Taking the limit as § | O in the right hand side of this inequality
we obtain (4.54). O
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distribution, and reproduction in any medium, provided the original author(s) and the source are credited.
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