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Thirty-one years ago, Dick Feynman told me about his “sum over histo-
ries” version of quantum mechanics. “The electron does anything it likes,”
he said. “It just goes in any direction at any speed, forward or backward
in time, however it likes, and then you add up the amplitudes and it gives
you the wave-function.” I said to him, “You’re crazy.” But he wasn’t.

Freeman John Dyson
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by Nicolo CANGIOTTI

Feynman path integrals introduced heuristically in the 1940s are a powerful tool
used in many areas of physics, but also an intriguing mathematical challenge. In
this work we used techniques of infinite dimensional integration (i.e. the infinite
dimensional oscillatory integrals) in two different, but strictly connected, directions.
On the one hand we construct a functional integral representation for solutions of a
general high-order heat-type equations exploiting a recent generalization of infinite
dimensional Fresnel integrals; in this framework we prove a a Girsanov-type formula,
which is related, in the case of Schrédinger equation, to the Feynman path integral
representation for the solution in presence of a magnetic field; eventually a new phase
space path integral solution for higher-order heat-type equations is also presented.
On the other hand for the three dimensional Schrédinger equation with magnetic
field we provide a rigorous mathematical Feynman path integral formula still in the
context of infinite dimensional oscillatory integrals; moreover, the requirement of
independence of the integral on the approximation procedure forces the introduction
of a counterterm, which has to be added to the classical action functional (this is
done by the example of a linear vector potential). Thanks to that, it is possible to
give a natural explanation for the appearance of the Stratonovich integral in the path
integral formula for both the Schrodinger and the heat equation with magnetic field.
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Introduction

It’s many years since R. Feynman introduced in his pioneering paper [40] the concept
of path integral as different approach to quantum mechanics, and they are still an
important challenge in theoretical physics as much as in mathematics. Just to give a
brief historical introduction we quote above the two postulates that Feynman gives
in [40] to summarize his idea.

If an ideal measurement is performed, to determine whether a particle has
a path lying in a region of space-time, then the probability that the result
will be affirmative is the absolute square of a sum of complex contributions,
one from each path in the region.

With this first postulate Feynman defines, somehow, the space of paths and the rule to
determine the probability to find an hypothetical particle in a region of the spacetime.
As Feynman himslef noticed, the postulate lacks of a precise mathematical meaning
as we shall deepen in the following. With the second postulate, he explains the nature
of the contribution of each path relating it with the classical action.

The paths contribute equally in magnitude. but the phase of their contri-
bution is the classical action (in units of h); i.e., the time integral of the
Lagrangian taken along the path.

These axioms led to the Feynman’s heuristic formula

p(t,x) =€ [ S Dyn(0,7(0))dy (1)

for the solution to the time dependent Schrodinger equation (we fix m = 1)
.0 1 i
Zgl[)(t,x) = —EAlp(t,x) + V(x)p(t, x), x € Rt ER, (2)

describing the time evolution of the state ¢ € L?(R?) of a non-relativistic quantum
particle moving in the d-dimensional Euclidean space under the action of the force
field associated to a real valued potential V. According to Feynman’s postulates, the
state of the particle should be given by an heuristic integral of the form (1) on the
space T of continuous paths 7 : [0,t] — R? with fixed end point (t) = x. The
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integrand in (1), namely the function

s = [ oo, onar = [ (2L v )ar,

is the classical action functional evaluated along the path 7, where £ denotes the
Lagrangian. Here, ¥(7) is the derivative of ¢ at T, and | - | is the norm in R?. The
symbol dvy stands for a heuristic Lebesgue-type measure on I' and

C— /r e Jy 11(9)Pds g,

plays the role of a normalization constant. Formula (1), as it stands, lacks of a well
defined mathematical meaning, however it has been widely applied in many areas of
quantum physics, providing in fact a quantization procedure and allowing, at least
heuristically, to associate a quantum dynamics to any classical Lagrangian. Feynman
himself was aware of the lack of a sound mathematical theory for its formula as he
says in a comment of his thesis [24].

There are very interesting mathematical problems involved in the attempt
to avoid the subdivision and limiting processes. Some sort of complex
measure is being associated with the space of functions x(t). Finite re-
sults can be obtained under unexpected circumstances because the measure
is not positive everywhere, but the contributions from most of the paths
largely cancel out. These curious mathematical problems are sidestepped
by the subdivision process. However, one feels as Cavalieri must have felt
calculating the volume of a pyramid before the invention of calculus.

In fact, neither the normalization constant C, nor the Lebesgue type measure d-y are
well defined.

In the physical literature, in most cases Feynman’s formula is interpreted as the
limit of a finite dimensional approximation procedure. Indeed, if we divide the time
interval [0,t] into n equal parts of amplitude ¢/#n, and if for any path v : [0,f] - R
we consider its approximation by means of a broken line path vy, in R? defined as:

Tuls) i= X+ t/n n

Xjt1 — Xj it (j+ 1)t
G =%) (o im), s e []n W)} ,
where x; := y(jt/n) and j =0,...,n — 1, formula (1) can be interpreted as the limit
for n — oo of the following approximation:

r»\z

)

i o1 1 iy Nt
(27thi) /2 /IR go(xo)eh Fi0 T RS VO g L dx . (3)
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Indeed, under rather general assumption on the potential V and the initial datum ty,
the limit for n — oo of the sequence of finite dimensional integrals (3) converges to the
solution of (2) (see, e.g., [89, 90, 105, 68, 111, 62] for a discussion of this approach).

A rigorous mathematical construction of an integration theory allowing to realize
Feynman’s formula in terms of a Lebesgue integral with respect to a well defined
(0-additive) complex measure on the infinite dimensional space of paths I'; presents
severe problems and it is in fact in most cases impossible (see, for instance, [25, 109,
12, 83, 53] for a discussion of this issue). Several approaches have been proposed,
relying, e.g., on analytic continuation of Wiener integrals [25, 35], or on an infinite
dimensional distribution theory [27, 57], or on suitable approximation procedures
[3, 2, 38, 44, 75, 89, 112, 45, 72]. The same techniques have also been applied to
the construction of generalized Feynman-Kac formulae for higher-order heat type
equations of (which we see below), see, e.g. [19, 60, 73, 59, 47, 81, 78, 76, 22, 21, 99].
We shall focus on the infinite dimensional oscillatory integral approach, originally
proposed by K. It6 in the 1960s [66, 65] and further developed by S. Albeverio and R.
Hpegh-Krohn [9, 10] in the 1970s. The main idea is the generalization of the classical
theory of oscillatory integrals on finite dimensional vector space due to L. Hormander
[60] and J. J. Duistermaat [36] to the case where the integration is performed on an
infinite dimensional real separable Hilbert space [38, 85]. It is important to point out
that this approach allows for a systematic implementation of an infinite dimensional
version of the stationary phase method and the corresponding application to the
study of the semiclassical limit of quantum mechanics [9, 102], that is the analysis
of the detailed asymptotic behavior of the solution of the Schrédinger equation when
the Planck constant 7 is regarded mathematically as a small parameter allowed to
converge to 0.

The main aim of this work regards the Schrodinger equation for a non-relativistic
quantum particle moving under the influence of a magnetic field B associated to a
vector potential a

(—ihV — Aa(x))* y(t, x),

N —

ih;tlp(t,x) =

where a(x) € R? and A € R plays the role of a coupling constant. As we shall deepen
in Chpt. 3, the above mentioned theory of infinite dimensional oscillatory integrals is
used to construct a rigorous mathematical definition for the corresponding Feynman
path integral formula

¥(t,x) = / o3 Jy 1Y) Pas 5 J3 Aa(r() )5 gy ((0)) by,
r(t)=x

Let us dwell now on the relation between probability theory, in particular the
theory of mathematical stochastic processes, and the study of partial differential
equations, which has a fundamental role in the thesis. The most is provided by the
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Feynman-Kac formula (4), which gives a representation of the solution of the heat
equation with (real-valued) potential V

{ Su(t,x) = LAu(t,x) — V(x)u(t,x), x € R%,t € [0, 400)
u(0,x) = up(x)

for a suitable initial condition ug, in terms of an integral of the form
u(t,x) = / e~ I V@0 (0o(1) + x)dIP (w), (4)
G

where P is the Wiener probability measure on the Borel ¢-algebra in the Banach
space C; of continuous paths w : [0,t] — RY starting at the origin, endowed with
the sup-norm. The process X with paths w and distribution IP is, as well known,
the realization of the (standard) Wiener process (also called mathematical Brownian
motion), see, e.g., [70]. In fact, the connection between heat equation and Wiener
process is just a particular case of a general theory connecting Markov processes with
parabolic equations associated to second order elliptic operators (see, e.g., [34, 42]).
This rich and extensively developed theory does not apply to more general PDEs, in
particular those which do not satisfy a maximum principle such as, for instance, the
Schrodinger equation (2).

However, another interesting example, outside the proper range of the mentioned
theory of Markov process, is provided by heat-type equations associated to higher-
order differential operators, such as, for instance, the parabolic equation associated
to the bilaplacian:

0
gu(t,x) = —A%u(t) — V(x)u(t, x), (5)
or, more generally, p-order equations, which we shall study in Chpt 2, of the form:

(t,x) = (—i)Poc;;u(t,x) +V(x)u(t,x), tel[0,+00), x €R, (6)

at"
where p € IN, p > 2, « € C is a complex constant and V' : R — C is a continuous
bounded function.

The main reason for the impossibility to construct an analogue of formula (4) for
equations (2) and (6) relies in the lack of a maximum principle for the solution of
these equations. This fact actually forbids a probabilistic representation formula for
the solution of the form

u(t, x) = E¥[e Jo VXEDdsyy (X (1)) (7)
= [ e BV i) dp(w),

given in terms of the expectation with respect to a probability measure P on () :=
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Rt the probability distribution of a stochastic X(s) (with real valued paths). In-
deed, a representation formula of the form (7) would imply a maximum property for
the solutions (at least for V = 0), which does not hold for Eq. (2) and Eq. (6).

A proof of Feynman-Kac formula (4), as well as a derivation of Feynman heuristic
path integral representation seen above can be obtained by an argument relying on
the Trotter product formula'. We present it shortly here below in a general case
which can cover also the case of high order heat-type equations, with the aim of
pointing out why the arguments which work in the case of the heat equation fail in
the case of equations (2) (and also in the case of higher order heat-type equations). In
the following, for notational simplicity, we limit our considerations to the case where
d=1.

Let us consider the evolution semigroup T; : L?>(R) — L?(R) (with L?(R) the
Hilbert space of Lebesgue square integrable complex-valued functions) generated by
an operator A : D(A) C L2(R) — L?*(R) given on Cg functions u € L2(R) by

Au(x) == a(—i)’ —u(x), aneCpeNxeR, (8)

where & € C satisfies the condition Re (ay?) < 0 for all y € R. Let K;(-,-), t >0,
denote the kernel of T, namely:

Tu(x) = [ Kilx,)u(y)dy. (9)

In fact K;, for t > 0, has the form

In particular, if p = 2 and & = —%, K; is the fundamental solution of the heat
equation:

N2
Ki(x,y) = (27t) 2 exp (—(x Zty) ) , >0,

while if p = 2 and a = —%, K; is the fundamental solution of the Schrédinger
equation:

)2
Ki(x,y) = (27tiht) 12 exp (l(x2hty)> , t>0.

Tt is curious to remark that M. Kac obained is celebrated formula after being isepired by a lecture
of R. P. Feynman at Cornell University [69].
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Furthermore, by the semigroup property of T; the Chapman-Kolmogorov equation
follows:

[ KKy, )y = Kus(3,2),

and vice versa. Given a continuous bounded function V : R — IR , let us also
denote by V the associated linear multiplication operator acting on L?(R) defined
on the vectors u € C§°(R) by (Vu)(x) = V(x)u(x). Let p € C and let A as in (8).
Consider the operator sum A + BV : D(A) C L*(R) — L*(R). Then let Ty (t) :
L?>(R) — L2(IR) be the associated semigroup, written formally as Ty (t) = e(A+AV)L,
By the Trotter product formula [110]%, the perturbed semigroup is given by the strong
L%(R)-limit

e APVt — lim (eAﬁeﬁvﬁ)n u, ucCy(R).

By taking a subsequence and using (9), the evaluation of both sides at almost every
x € R yields

e(A+,BV)tu(x) — lim (eA%eﬁVﬁ>” u(x) (10)

n—00

n—1
= lim u(xo)eﬁﬁzizl Vi) [T Ke/n(xjs1,x)dx;,

n—oo JRn ],:0

where x, = x. In the case where T} is the heat semigroup and its kernel Ki( -, -)
is, for t > 0, the density of a Gaussian probability measure on IR, the limit of the
sequence of finite dimensional integrals appearing in Eq. (10) can be interpreted as
an integral with respect to the Wiener measure, obtaining, when B is a real negative
constant, Eq. (4). In the case of Schrodinger equation (2) or the high order heat
type equation (6), the kernel K;( -, -) is no longer real and positive and cannot be
interpreted as the density of a probability measure. In particular the Green function
Ki(x,y) of the Schrodinger equation is complex, while for the higher-order heat-type
equation (5) K¢(x,y) is real and attains both positive and negative values [59]. As a
troublesome consequence, the complex (resp. signed) finitely-additive measure y on
Q = R defined on the algebra of “cylinder sets”C C () of the form

C={weQ:w(tel,j=1,...k},

forsome k € N, 0=ty <t <---<trand Ly,..., I intervals in R, by

/ /F[Kt]+1 b (X1, X)) dxy . dxy,

Ik]O

2For generalizations of Trotter product formula, see also, e.g., [89, 105, 88].
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does not extend to a corresponding o-additive measure on the generated c-algebra.
As a matter of fact, if this measure existed, it would have infinite total variation even
in “bounded nice regions” [25, 73, 109, 12].

This problem was addressed in 1960 by R. Cameron [25] for the Schrédinger
equation and by V. Krylov [73] for Eq. (5). Their results are in fact particular
cases of a general theorem later established by E. Thomas [109], which generalizes
Kolmogorov existence theorem to the case of projective systems of signed or complex
measures, instead of probability ones. These no-go results forbid a functional integral
representation of the solution of Eq. (2) or Eq. (5) in terms of a Lebesgue-type
(infinite dimensional) integral with respect to a o-additive complex or signed measure
with finite total variation.

The thesis is organized as follows. In Chapter 1 we give an overview about infi-
nite dimensional oscillatory integration with some classical results. In Chapter 2 we
apply the techniques of infinite dimensional integration to the construction of a func-
tional integral representation of a general class of high-order heat-type equation. In
Chapter 3 we give a rigorous formulation (in terms of infinite dimensional oscillatory
integrals) of a Feynman path integral for the Schrodinger equation with magnetic
field; moreover we prove that the requirement of the independence of the integral
on the approximation procedure requires the introduction of a counterterm, which
has to be added to the classical action functional. In Chapter 3.3 we conclude with
possible future developments and generalizations. The three appendices concern re-
spectively a brief background on the abstract Wiener spaces (A), the Ogawa integral
with a generalization on the multidimensional case (B) and the proof on a important
stochastic lemma used in Chapter 3 (C).






Chapter 1

General Framework: Infinite
Dimensional Fresnel Integrals

In this chapter we introduce a characterization of the infinite dimensional oscillatory
integrals. In finite dimension, we consider an object of the following form

/n e L) £(x)dx, (1.1)

where € € R\ {0} is a real parameter, f : R” — C and ® : R” — R are Borel
functions. There are many examples of this kind of integral as the Airy’s integrals
in the theroy of rainbows [1] and the Fresnel integral introduced in optics and in the
theory of wave diffraction [43]. The latter, namely the classical Fresnel integrals have
a quadratic form as a phase function ®: in the simplest case ®(x) = | x||?, where
|x||*> = (x,x). This case gives rise to an integral of the form

/ et £ (x)d. (1.2)

For our purpose we outline that the Fresnel integrals are extensively studied in con-
nection with the theory of Fourier integral operators (see [60]). Moreover, a mathe-
matical particular interest has been devoted to the study of their asymptotic behavior
when € | 0 [36, 60].

If the function f is not summable the integral (1.1) is not defined in Lebesgue
sense. In [60], Hormander proposes and exploits an alternative definition which can
handle the case where f ¢ L!'(IR"). We present here a formulation of Hérmander’s
definition of oscillatory integral, which was applied to the mathematical construction
of Feynman path integrals in [38, 3]. We shall emphasise that infinite dimensional
integration theory (in particular the functional integration) is a powerful tool in the
study of dynamical system [29, 31, 34, 37, 39].
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1.1 Definitions and properties

As stated above, the integrals (1.1) can be computed even when the function f is
not summable. According with [60], we compute them as the limit of a sequence of
regularized integrals.

Definition 1.1. Let f : R" — C be a Borel function and ® : R" — R a phase
function. If for each Schwartz test function ¢ € S(R") such that ¢(0) = 1 the

integrals
P(x)

(f,9) = [ ¢ F)p(ox)dx

exist for alle >0, 6 > 0 and lims_o Is(f, ) exists and is independent of ¢, then the
limit is called the oscillatory integral of f with respect to ® and denoted by

0
/n e " f(x)dx = 12 (f).

We notice that the convergence of the oscillatory integral (1.1) for f ¢ L'(IR")
can be obtained by exploiting the cancellations due to the oscillatory behavior of the
integrand. Moreover, a particular technique of asymptotic analysis, the stationary
phase method, allows the study of their asymptotic behavior in the limit when the
parameter € converges to 0 [36, 60, 87].

As mentioned above, we shall focus on the Fresnel integral, that is the oscillatory
integral with a quadratic form as the phase function. Thus we set ®(x) = w

In the 70s, S. Albeverio and R. Hgegh-Krohn introduced in [9] a generalization of
this integration technique to the case where IR” is replaced by a real separable infinite
dimensional Hilbert space (#,(, )). These studies have been further developed in
[38, 3, 10]. For our main purpose, it is convenient to define an infinite dimensional
oscillatory integral with quadratic phase function (also called infinite dimensional
Fresnel integral) as the limit of sequences of finite dimensional approximations.

Definition 1.2. A function f : H — C is said to be Fresnel integrable if for any
sequence { Py}, of projectors onto n-dimensional subspaces of H, such that P, < P41
and P, — 1 strongly as n — oo (I being the identity operator in H), the oscillatory
integrals

O lPax|?
/ ¢ B F(Pyx)d(Pox),
W H

are well defined (in the sense of Def. 1.1) and the limit

;112

lim (27ci€) "2 /OHe 2 £ (Pyx)d(Pyx) (1.3)

n—oo
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exists and is independent of the sequence {Py,},. In this case the limit is called infinite
dimensional oscillatory integral of f and is denoted by

/Oei H§!zf(x)dx.

H

Let us observe that for Schwartz test functions f € S(IR"), the Fresnel integral
(1.2) can be computed in terms of the following Parseval’s identity:

eIl o
S _ [ sl ;
/]R" eyl (F)3x /Rne 2 f(x)dx, xR, (1.4)

f being the suitably normalized Fourier transform of f. Let us denote by JF(IR")
the space of complex-valued functions f, which can be written in the form of Fourier
transform of some complex measure s (depending on f) such that

f@) = [ e dugy),  xere

Then for f € F(R"), the approximation procedure described in definition (1.1) allows
to generalize (1.4) obtaining

o bl " |
/]Rn (Zem,e)mf(x)dx = /]Rn e W dus(x),  flx) = /ne“"'wdyf(y). (1.5)

Formula (1.5) is the fundamental tool for the definition of Fresnel integrals in the
case where H is a real separable infinite dimensional Hilbert space. Indeed, if the
dimension n of H is no longer finite, the left hand side of (1.5) is meaningless (due to
the lack, e.g., of an Lebesgue measure on H) but the right hand side is still meaningful
and can be taken as the definition of a linear continuous functional on the space of
Fourier transform of complex (bounded) Borel measures on H [10].

In the following we shall denote by F(H) the space of functions f : H — C that
are Fourier transform of complex (bounded) Borel measures on H, namely functions
of the form:

flx) = /7_lei<x'y>dyf(y), x € H, (1.6)

where ps is a complex bounded Borel measure of finite total absolute variation
lusl(H) == [;,dlps] on H. The space F(H) is a Banach algebra, where the product
is the pointwise one and the norm |[|f||z(s) of a function f is defined as the total
variation of the associate measure pis. Indeed, the Banach space M(H) of complex
Borel measures on H with finite total variation, endowed with the total variation
norm (denoted by ||zl r¢(7)) is a commutative Banach algebra under convolution,
where the unit is the § point measure concentrated at 0. By introducing on F(H)
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the norm || f|| 73 := |l (3> the map

f)= [ *duty),  xen,

becomes an isometry and F(H) endowed with the norm || - [| 73, becomes a commu-
tative Banach algebra of continuous functions [10].

This construction, based on a Fourier transform approach, is the original proposal
to the study of infinite dimensional oscillatory integrals and it is due to K. It6 [66, 65]
and S. Albeverio and R. Hgegh-Krohn [9, 10] as we also said in the introduction. Now,
it seems appropriate to provide the following definition for the functions f € F(H)
(that it will be used in Chpt. 2).

Definition 1.3. A function f € F(H). The F-integral of f is defined as:

/Hei\lxﬂzf(x)dx ::/He_%“x”zdﬂf(x)r (1.7)

where f(x) = [, eVdus(y), ur € M(H).

Remark 1.1. The right hand side of (1.7) is a well defined (absolutely convergent)
Lebesgue integral. Moreover, by the inequality

’/Hezle|x2f(x)dx < usllmeny = I 7

the application f — ]ei“x”zf(x)dx is a linear continuous functional on F(H).

The relation between the class of integrable functions in the sense of Def. 1.2 and
in the sense of Def. 1.3 is given thanks to the following theorem. In particular, it
shows that the class of Fresnel integrable function in the sense of Def. 1.2 includes
the class of integrable function in the sense of Def. 1.3, i.e. it includes F(H). A
complete intrinsic characterization of the class of all Fresnel integrable function in
the sense of Def. 1.2 constitutes an open problem of harmonic analysis, even in finite
dimension.

Theorem 1.1. Let L : H — H be a self adjoint trace class operator, such that (I — L)
is invertible and let f € F(H). Then the function g : H — C defined by

g(x) = e’zle@"wf(x), xeH (1.8)

is Fresnel integrable and its infinite dimensional Fresnel integral is given by the fol-
lowing Parseval-type equality:

7_[.«3_%e<J"(1_L)71">dyf(x) (1.9)
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where det(I — L) is the Fredholm determinant of the operator (I — L) (that is the
product of the eigenvalues of (I — L)) and Js is the complex bounded Borel measure
on H related to f by (1.6).

For the proof see Theorem 10.1 in [10].

Remark 1.2. Tt is interesting to point out that the class of Fresnel integrable functions
contains elements different from the ones described by eq (1.8). As remarked in [38],
Def. 1.2 allows to handle, e.g., unbounded functions f : H — C of the form:

fly) =" (y,wy) - (r,wa), v EH, (1.10)

with v,wq,...,w, € H.

Remark 1.3. Theorem 1.1 has been extended in [4] to the case where the operator
L is Hilbert-Schmidt but it is not trace-class. In [84] the definition of infinite di-
mensional oscillatory integrals has been generalized to polynomial phase functions
and applied to the construction of Feynman-Kac type formulae for the high-order
heat-type equations (see also [6]).

1.2 Representation for the solution of the Schrodinger
equation

The heuristic Feynman path integral representation for the solution of the Schrédinger
equation in three dimensions can be rigorously mathematically realized as an infinite
dimensional oscillatory integral on a suitable Hilbert space of continuous “paths”.
Indeed, let us set € = h and let us consider the so-called Cameron-Martin space
H;, that is the Hilbert space of of absolutely continuous paths 7 : [0,t] — R® with
7(0) = 0 and square integrable weak derivative fot |9(s)|*ds < oo, endowed with the
inner product

(11, 72) = /Ot'h(s) Ya(s)ds.

In the case where the potential V in the Schrédinger equation

{ ihdy(t,x) = —SAp(tx) + V(x)p(tx), rERYEER, (1.11)
$(0,x) = yo(x) |

is the sum of an harmonic oscillator term and a bounded perturbation v belonging
to the space F(IR%)

V(x) = %xsz + v(x), x € R, (1.12)
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and if the initial datum ¥y belongs to L2(IR®) N F(IR?), it has been proved (see, e.g.,
[10, 38, 84]) that the function f : H; — C given by

F7) = et b VOIS (4 (0) +x), x€R3y €M,

is Fresnel integrable. Further, its infinite dimensional oscillatory integral, namely

/ e M) F(y)dy = / o3 Jy 175)Pds =4[5 VOrE)+0)ds o (00 + x)dey,
Hi Hi

provides a representation for the solution in the (complex) L?(IR%®) space of the
Schrodinger equation (1.11).

Remark 1.4. This result, valid also for R® replaced by R?, for any d € IN, has
been generalized in [4] to the case where d = 2 and a constant magnetic field is
present, providing a formula valid in the Coulomb gauge for the vector potential
a(x,y) = (—By/2,Bx/2), (x,y) € R%

For a detailed proof of these results as well as for their applications to the Feynman
path integral representation of the solution of the Schrédinger equation, see, e.g.[38, 3,
10, 85]. For other approaches to the mathematical theory of Feynman path integrals
see, e.g., [57, 68, 44, 72].

1.3 The Feynman map

In the context of (1.12) a particular class of finite dimensional approximations plays
an important role and has been introduced in an alternative definition of infinite
dimensional oscillatory integrals on the Cameron-Martin space. For fixed n € IN, let
H,, C H; be the finite dimensional subspace of piecewise linear paths of the form

2s) = kE Xt (5) <7(tk1) L ) =) (o tko) RNERE)
=1

fe — tea

where s € [0, 1], tx = % and k =0,...,n. Let P, : H; — H; the projector operator
onto Hy,, whose action on a generic vector v € H; is given by the right hand side
of (1.13). In fact the sequence of operators {P,}, converges strongly to the identity
operator I as n — oo [111].

In this context the definition of Feynman map has been proposed [112]. Tt is
defined as a linear functional Ir whose action on functions f : H; — C is defined by

| Pay |2
flg,l?-[t ¢ H f(Puy)d(Puy)
Z'HPnWHZ

Jo @2 A(Pry)

whenever the limit on the right hand side exists.

n—o00

, (1.14)
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In the case where f € F(H;) then its Feynman map is well defined and coincides
with its infinite dimensional oscillatory integral:

() = [ B f()ar.

Remark 1.5. In the general case, i.e. for f ¢ F(H;), the two alternative definitions
of the Feynman integral can yield different results.

It is interesting to outline that the integrability condition required by Def. 1.2
holds if the limit (1.3) is independent of the particular sequence of finite dimensional
projection operators { P, },,, whereas the definition of Feynman map (1.14) relies upon
the piecewise-linear approximations.

0 hh tr T

A schematic representation of piecewise linear approximations.
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Chapter 2

Generalized Feynman path
integrals

This chapter is devoted to the study of p-order heat-type equations of the form:

(t,x) = (—i)”zxaa;u(t,x) +V(x)u(t,x), tel0,+), xR, (2.1)

at"
where p € N, p > 2, « € C is a complex constant and V : R — C is a continuous
bounded function. For notational convenience we studied the one dimensional case,
but the corresponding general case could be treated.

The main idea is the replacement of the concept of integral with the (more general)
concept of linear continuous functional on a suitable space of “integrable functions”.
More precisely, the integral with respect to a c-additive measure y has to be replaced
by a linear (continuous) functional L : D(L) — C defined on a domain D(L) which
contains the cylinder functions, i.e. the functions f : 3 — C of the form:

f(w) :=F(w(tr),...,w(ty)) (2.2)

for somen € N, 0 < ) < .-+ < t; < oo and a Borel function F on R". The
action of the functional L on a function f of the form (2.2) must be given by a (finite
dimensional) integral on the space R" of the form:

L(f) = /]R" F(xp, ..., x1)Ke,—¢, (X0, X4-1) ... (2.3)
oo Key—t, (22, x1) Ky, (21, x)dxq . . dxy,.

with, x; € R for j = 1,...,n and where K}, for t > 0, has the form seen in the
introduction:

Kt(x,y) = ;AeiK(xy)eaKptdK,

*The results of this chapter are collected in [6].
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with x,¥ € R and x € R. In fact this particular view of infinite dimensional integra-
tion allows to unify both probabilistic and oscillatory integrals on infinite dimensional
spaces, as discussed in [15, 13, 12, 11]. Despite the successful application of these
techniques to Feynman integration as well as to the study of the semiclassical asymp-
totic behavior of quantum mechanics [3, 9, 10, 18] is well known since the 70s, the
generalization to a wider class of PDEs such as the higher-order heat-type equations
is rather recent [84].

Here we shall use of the theory and applications of infinite dimensional Fresnel inte-
grals to the construction of functional integral representation of the solution of PDEs
of the form (2.1).

Section 2.1 presents a recent generalization of infinite dimensional Fresnel inte-
grals which covers the case of polynomial phase functions and the application to the
representation of the solution of higher-order equation (2.1). In section 2.2 we prove
a Girsanov type formula for the higher-order equation (2.1). Eventually section 2.3
presents a phase space path integral solution formula for equation (2.1).

2.1 Infinite dimensional Fresnel integrals with polyno-
mial phase function

The Def. 1.3 of F-integral has been recently generalized to cover the case where
the quadratic phase function is replaced by an higher-order polynomial [84]. This
new functional, named infinite dimensional Fresnel integral with polynomial phase
function (or shortly generalized Fresnel integrals) can be applied to the construction
of a functional integral representation for the solution of a general class of higher-order
heat-type equations of the form

{ %u(t,x) = (—i)ﬂx%u(t,x) + V(x)u(t, x), t>0,x€cR, (2.4)

u(0,x) = up(x)

where p € IN is a positive integer, & € C a complex constant satisfying the following
condition

Re(ay?) <0, Vy € R. (2.5)

and V is a complex-valued function. In the case where p = 2 and « is purely negative
imaginary Eq. (2.4) reduces to the Schrodinger equation with potential iV, while if
p=4and « = —1 Eq. (2.4) is the higher-order heat-type equation (5).

The generalization of Def. 1.3 relies upon the replacement of the Hilbert space
‘H where the integration is performed by a real separable Banach space B with norm
|| - ||. Let us denote by B* its topological dual. Let F(B) denote the space of complex
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valued functions f : B* — C of the form

flx) = /Bei<x'y>dyf(y), x € B* (2.6)

for some complex Borel measure pi¢ on B. The space F(B) is a Banach algebra of
functions, where the product is the pointwise one f - g(x) = f(x)g(x) and the norm
| fll7 of an element f € F(B) is defined as the total variation ||p¢[| of the associated
Borel bounded measure pif¢ (see Eq (2.6)), namely || f|| 7 := [|us||, where

gl = [ gl w).

Definition 2.1. Let let @ : B — C be a continuous function such that Re(®(x)) <0
for all x € B.

The infinite dimensional Fresnel integral on B* with phase function ® is the
functional Lo : F(B) — C, given by

Lo(f) = /B @y (x),  feF(B), xeB,

| (2.7)
f) = [ Hap(y),  xeB.

By its definition, it is straightforward to see that the functional Lg : F(B) — C
is linear and continuous in the F(B)-norm. Indeed:

Lo (f)] < /B e®ldlugl(x) < llugll = I fl7, f € F(B).

Furthermore the functional L is normalized, i.e. its value on the constant function
f(x) =1Vx € B* is equal to Le(1) = 1 (f being the Fourier transform of the &
point measure at x = 0). In particular the functional Le generalizes the infinite

dimensional integrals of Def. 1.3 in the sense that if B = H and ®(x) = #‘x”z then

Lo(f) = [ e f(x)dx.
H
Let us consider now a particular example of a functional of the form (2.7) on a
suitable Banach space B. Given a positive integer p € IN, with p > 2, let us consider
the Banach space 3, of absolutely continuous paths ¢ : [0,t] — R such that ¢(t) =0
and weak derivative ¢ belonging to L?([0,]), endowed with the norm

I]ls, = </0t |§(s)|’”ds>1/p.
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The dual space B;; is isomorphic to By, with % + % =1, and the pairing between
an element y € B and ¢ € By is given by:

8 = 4686 veB, (eB,

A function f : B; — C belonging to the Banach algebra F(B,) has the form

fin) = [, Bk @),y e B, 23

P

for some complex Borel measure s on B).
Let us introduce a homogeneous phase function ®, : B, — C of the form

@y(6) = (~1)fa [ &o)as, e,

where a € C is a complex constant such that Re(a) < 0 if p is even and Re(a) = 0

if p is odd. The corresponding generalized infinite dimensional Fresnel integral Lo, :
F(By) — C is defined as

L, () = [ eV bE ey (g), (29

for f € F(By) given by Eq. (2.8).

The following lemma is fundamental as it shows that the functional Le, defined
above provides a rigorous definition of the “path integral” associated to the higher-
order heat-type equation (2.1).

Lemma 2.1. Let f : By — C be a cylindrical function of the following form:

fr)=Flyt)(t2),-...v(t)), 7€ By,
with0<tH << -+ <t,<tand F:R" - C, F e F(R"):
F(x1,...,xy) = / eizgzlyk"kdw(yl,...,yn),
for some bonded complex measure pr with Fourier transform F on R". Then f €

F(Byp) and its infinite dimensional Fresnel integral with phase function ®, is given
by

n
L@p(f) = /Rn F(X1, e ,xn) HkaH_tk(ka,xk)dm ‘e dxn, (2.10)
k=1
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where Xp41 = 0, tyyr = t and K! is the fundamental solution of the high order
heat-type equation Su(t, x) (—i)Pa2u(t, x):

Kl (x,y) = 217_[/ e (=) gt gy
See [84] for the proof.

According to formula (2.10), the functional L, provides a mathematical definition
of the “path integral” associated to the non positive kernel Kf , i.e. it enjoys the
property (2.3) described in the introductory section.

A direct consequence of the previous lemma is the proof of the following functional
integral representation of the solution to the higher-order heat-type equation (2.4).

Corollary 2.1. Let ug € S(R) be a Schwartz test function. Then for all x € R
the function f : By — C defined by f(7v) = uo(x + y(t)) belongs to F(B,) and the
function u : RY x R — R defined by u(t,x) = Lao,(f) is a representation for the
solution of the Cauchy problem

{ Bt = Coragbutn
u(0,x) = up(x), x €R,t€[0,+00)

Analogously it is possible to prove (see [84] for the details) the following Feynman-
Kac formula.

Theorem 2.1. Let up € F(R ) N LZ(JR) and V € F(R). In particular let us consider
x) = [ge™duo(y) and V(x) = [ e™dv(y), with o, v bounded complex measures
on R. Then the functional ft,x B; — C defined by

fox() = ol + 4(0))e VETIEDE, xRy € B,

belongs to F(Bp) and its infinite dimensional Fresnel integral with polynomial phase
function ®, provides a representation for the solution of the Cauchy problem (2.4).

2.2 Girsanov-type formula for generalized Fresnel inte-
grals

In this section we prove a Girsanov-type formula for higher-order heat-type equation
of the form (2.4). To the best of our knowledge, in the existing literature on the
argument this result is still lacking. We shall show how it can be obtained as a direct
consequence of the formalism introduced in the previous section.
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Let us consider the p-order heat-type equation

;tu(t,x) = w(—idy —a(x)) u(t, x)

u(0,x) = up(x), x€R, te]0,+o0)

(2.11)

where &« € C and p € IN satisfy the assumption (2.5) and let 2 : R — R be a
CP~1(R) function. We are going to construct a functional integral representation
of the solution of (2.11) by means of the functional Le, introduced in the previous
section.

Let us denote by A : R — R a primitive of a, i.e. a(x) = L A(x), x € R. In the

X
following we shall assume that A belongs to F(R), i.e. A is the Fourier transform of

a complex bounded variation measure v on IR such that the associated total variation
measure has finite p-moments:

Ax) = / e dv(y), x € R,
R

L 1Pdlv](y) < eo. (2.12)

By (2.12), A is a CP(R) function. Furthermore, let us consider an initial datum
Ug € f(]R)

up(x) = /IReixydy(y), x € R.

Let us note that fot a(y(s) +x)7(s)ds is well defined for 7y € By, since y — a(y(s) +x)
is in F(B,).

Theorem 2.2. Under the assumption above, the map f : By — C defined as

F(7) = u(7(0) + x)el b alro+x)i()ds - e B

belongs to F(Bp) and its infinite dimensional Fresnel integral with phase function
D, on By (in the sense of Def. 2.1) provides a representation of the solution of the
Cauchy problem (2.11):

u(t,x) = Lo, (f).

PrOOF. Under the assumption above we have that the maps g : B; — C and
fo: B; — C defined as

8(1) = [ alr(s) + 0360~ A = A0 +x) (219
o) = ua((0) + )
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belong to F(B,). Indeed, denoted by vy € By the vector defined by vy(s) = t —s,
€ [0,t], we have

(v,00) =7(0), Vv €B,
where ‘H; was defined in Chpt. 1. Hence:

A(y(0)+x) = AeiyxeiyV(o)dv(y)

_/ oYX oty 7v0>dv(y)

/ /B Syoo (7)dv(y)

= [ Odu,(E),
BP

where pa € M(B,) (the space of bounded complex measure on By) is defined by

/ F(§)dua(@) := / e F(yvo)dv(y), (2.14)
B, R

for all Borel bounded F : B, — R. Analogously uq(7(0) = [z e 3, 8 dug (&),
where pg € M(B,) defined by a formula corresponding to (2. 14) w1th v replaced by p.
By the Banach algebra properties of 7 (B,), we have that foexp(ig) = fo Yo ig”

is an element of F(By). The generalized Fresnel integral of f (cfr. the beginning of
this section) is given by

La, (f) = ¢*)La, (fexplig) = ¢4 3 Lo, (fg”),

where the series is absolutely convergent and we have used that Le, is continuous.
By Lemma 2.1 the latter is given by

La, () = &40 [ Ki(xpuo(y)e Wy, (215)
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Denoted by u(t, x) the right hand side of (2.15), by Corollary 2.1 in Sect. 2.1 we have
u(0,x) = up(x) and

ou(t,x) = eiA(x)at/ Ki(x,y)ug(y)e AW dy

(~i )«xe 99 [ Kilx,puo(y)e AWy
(—i")ae A% (=AWt x))

(=)o (9x —ia(x)) u(t, x)

a(—idy —a(x))Pu(t, x).

O]

Remark 2.1. In the case of the Schrodinger equation, i.e. for p =2 and & = —%, the
generalization of Theorem 2.2 to the case where the space variable x is d-dimensional,
with d = 3, allows to construct a Feynman path integral representation for the
solution in the presence of magnetic field (the function a playing the role of the
vector potential); for this topic see, for instance, [54, 105]. In this case the technique
used in the proof above does no longer work (since equality (2.13) is no longer valid).
This issues will be investigated in the next chapter.

2.3 Hamiltonian and Lagrangian path integrals

In its original formulation [40, 41], Feynman’s approach to quantum dynamics was
essentially of Lagrangian type. On the other hand an Hamiltonian formulation could
be preferable from many points of view. For instance the discussion of the approach
from quantum mechanics to classical mechanics, i.e the study of the behavior of phys-
ical quantities taking into account that % is small, is more natural in an Hamiltonian
setting. In other words the “phase space” rather then the “configuration space” is
the natural framework for classical mechanics.

Consequently, many attempts to introduce and exploit a “phase space Feynman
path integral” formula have been proposed (see, e.g. [28, 104, 32, 20]), namely a
representation for the solution of the Schrodinger equation, of the (heuristic) form
seen in the introduction

ulfy %) = Const /q(n—xeri’s(q"’ Juo(q(0))dqdp. (2.16)

The integral in the heuristic formula (2.16) is meant on the space of paths q(s), p(s),
s € [0, ] in the phase space of the system (q(s)sc[o, is the path in configuration space
and P(S)se[o,t] is the path in momentum space) and S is the action functional in the
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Hamiltonian formulation:

$(0,p) = [ ()p(s) = Hlg(s), p(s)))ds, 2.17)

(H being the classical Hamiltonian of the system). Despite formula (2.16) has been
extensively used in the physical literature, from a strictly mathematical point of
view just a few results have been obtained [27, 32, 76, 8, 7], providing a rigorous
definition of formula (2.16). In particular, F-integrals (Def. 1.3) have been applied
to the rigorous mathematical construction of a phase-space Feynman path integral
formula for the solution of Schrédinger equation in [8] (see also [7] for an interesting
application to the theory of continuous quantum measurements).

The aim of this section is the application of the infinite dimensional Fresnel inte-
gral with polynomial phase function (Def. 2.1) to the construction of a phase-space
Feynman path integral representation for the solution of higher-order heat-type equa-
tions (2.1). For an alternative definition of phase space functional integrals for the
solution of (2.1) see [74, 76].

Let us consider the Banach space B = B; x L, (where L, is the space of p-
integrable functions) and its dual B* = B, x L;. The space F(B; x L,) will be the
space of complex valued functions of the form

flr.n) =/ eV 4y (8, 0),  (7,17) € By x Ly (2.18)

By xL,

for some complex bounded Borel measure p on B, x L.
Let ®: B, x Ly — C be the phase function defined by

D) = (—1)Pa /Oté‘(s)f’ds —|—i/0tC(s)§(S)dS, (¢,0) € By x Ly.

According to Def. 2.1 the infinite dimensional Fresnel integral with polynomial phase
® is the functional L : F(By x Ly) — C defined as

Lo(f) :/B : oD fy S st [ S 4y, (& ) (2.19)
pXLq

with f € F (B, x Lp) of the form (2.18).

Remark 2.2. If f € F(By x L) of the form (2.18) does not depend explicitly on the
variable 17 € L, then Lo(f) reduces to (2.9). In particular, under the assumption
of theorem 2.1, the solution of the Cauchy problem associated to the higher-order
heat-type equation (2.4) is given by Lo (ftx), where Lo is the functional (2.19) and
fi,x is the function in F (B, x L) defined by

i) o= ug(x +7(0))elo VEHTENE % e R, (1,17) € By x L.
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Given 0 < t; < .-+ < t, < t, let us consider for any j = 1,...,n the vector
vy, € B, defined as

v (s) = (E=t)Xo(5) + (t = 8)x(,n(s), s €[08]. (2.20)
Analogously, for any j =1,...,n we shall denote by w; € L, the vector defined by
Theorem 2.3. Let f : By x L, — C be a cylinder function of the following form:

ty d t d
Ferm =F (v(tmuz),...,v<tn>,—m,...,—W)
=F((von), (von) o (v om0, w1, - (1, W)

with F € F(R?"), namely
F(x1,...,Xn, P1,- -, Pn) = /]Rz” eizzzly’f"k“m:lzk”kdw(yl,...,yn,zl,...,zn),

with vp € M(R*"). Then f € F(By x L) and Lo(f) is given by

Lq>(f)=(2n1)2n

XF(X1,. .., Xn, P1, -+, Pn)dx1...dx,dpy...dpy,

0 L n P
/ ot D=1 Pr(Xir1—xe)+a Ly py (b —t)
R2" (2.22)

where xy41 = 0, t,11 = t. The integral on the right hand side of (2.10) is an
oscillatory integral on R™ in the sense of Def. 1.1.

PROOF. The proof that f € F(B; x Lp) follows from the explicit form of the
function

fCrm) =F({v,00), (v, 00), - (7,08, ), (1, w1), -, (1, Wn))

: n ; n
- R2n 61 Zk:] yk<%vtk>+12k:1 Zk<W’Wk>dVF (]/1/ e /]/n/ Zl sy Zn)

and the identity

V10 ) Fizi () — /B el (1) Fi(n.6) Syy0y, (€)0z,(0)-
pxLq
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By the definition of the functional Le we have

Lo(f) = /IR ) LD Jo (S wtn () dr+i Ty vz fo wi(s)r, (s)ds dve(

— i et Z/lel(z;(:l yj)p(tk+1*fk)ei Lho12k 2}(:1 yjde (yl/ e Y21, Zn) (2.23)
IR n

y1/~"/y1’l/Zl/'~-/ZTl)

On the other hand the last line of Eq. (2.23) coincides with the oscillatory integral

1
(270)"

o
Y3y (X =) +a Sy ph (B —te)
/]Ran(xl’”"x”’pl"'"p”)e k dxq...dx,dpy...dpn

Indeed, taken an arbitrary test function ¢ € S(IR*") such that ¢(0) = 1, by Fubini
theorem and a change of variable argument we have, for any € > 0:

1
a0 /}RMcp(exl,...,exn,epl,...,epn)F(xl,...,xn,pl,...,pn)
@t Tk=1 Pr(Xir1—x6)+a Ty P}f(tk+1*tk)dx1 o dxpdpy ... dp, =
l H n 4. : n .
- (277—')]1/]112 R2 ‘P(exl/---,€xn,€P1,...,€Pn)el j=1 %Y Ljm1 2P
l’l>< n

s ¢t k=1 P =206)Fa Do Py (B —t) ey dxudpy ... dpndve(y1, ..., Yn, 21, -, 20) =
_1/ / G V2T Py Y Put = P
- en R2n R c ’ ’ ’

- - JEP1, - -, €Pn)

AW o n P _
e L= ZPigk Y Pl =t dpy | dpadve(ye, ..., Y, 20, . Z0) =

2 n
:/]Rz" /H{né(pl,pz,---,pn,e(yl +ep1),€) (yj+ep)),....e Y (yi+ep))
= =

w« ¢t Tk=12k(€ ;{:1Pj+2§:1Pj)eazl'?zl(tkﬂ—tk)(E P PP
dpi...dpudve(ya, .-, Yn, 21, -+, 2Zn),

where

~ 1 Ty
¢(p1/---/pn/k1/---/kn) = (271_)”/”@1 ]:1xjp]¢(x1,...,xn,k],...,kn)dx1...dxn.

In particular, since f]Rn é(p1,---,9n,0,...,0)dpy...dp, = 1, by taking the limit for
€ | 0 of (2.3) we obtain the last line of (2.23). O

The right hand side of (2.22) admits an Hamiltonian interpretation. Let us denote
by P a partition tp =0 < t; < --- < t, = t of the interval [0, ] into n sub-intervals,
let us denote by Bp the finite dimensional subspace of B; x L, of paths (vy,7) that
are respectively piecewise linear and piecewise constant on the subintervals [t;, ;1)



28 Chapter 2. Generalized Feynman path integrals

of the partition, namely of the form:

v(t) — (1)
t—ti1

15) = ¥ (9) (1(60) +

=i

(s — tjl))
(2.24)
n(s) = Z%X[t]-,1,t]-)(s)’7(fj—1) s €10,1].
j=

Let S: B; x L, — C be the map defined as

t

S(rm) = [ 0 —in [ n(oPds, (1) € By x Ly,

If the path (,7) belongs to Bp then S(7,7) reduces to a finite sum, namely to
n n
S(v,m) = Z Pr—1(Xk — X—1) — in Z sz—l(tk — tr—1),
k=1 k=1

where py = n(ty) and xx = y(f), k = 0,...,n, and x, = 0. In particular, for a
purely imaginary constant «, i.e. « = —if, B € R, the function S can be interpreted
as the action functional in the Hamiltonian formulation (2.17) in the case where the
classical Hamiltonian is the polynomial function H(Q, P) = BP?.

In fact, in analogy with the approach developed in [113, 38] for the Feynman path
integrals, it is possible to prove that the functional Ly can also be constructed as
the the limit of suitable finite dimensional approximations. Let P, be a partition
to=0<t; <--- <t, =t of the interval [0, ] into n sub-intervals with t; := %

Let B, be the finite dimensional subspace of B, X L; of piecewise linear - piecewise
constant paths (7,7) of the form (2.24), with t; := % Furthermore, let T, : By x
L; — By x Ly be the linear map defined by

Tn(‘:/ O = (Cn/ gn)

with
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Lemma 2.2. The linear operators T, are bounded with operator norm | T,|| = 1 and
for any (¢,C) € By x Ly the following holds:

lim [(8, &) = Tu(&, Ol %1, = 0

PROOF. The boundedness of T;, follows easily by Holder inequality, indeed:

1T (8, &)l <1, =
n ity _ (=1t P L " jt/n
-2 £ (%) tfn<]" ) tn| o+ ]; f(]]‘”tt/jf(s)ds‘ tn| <

q 1/q

([ |§(S)\pds>1/p w(f |§(S)!qu>1/q,

and T, (g, ) = (&, ¢) for any (&, () € By x Ly of the form (2.25), hence || T, || = 1.
Let us introduce the linear subspace V C B, x L; defined as

vi={(@0 e B, x Ly lim [[(6,0) = Tu(&, 0y, = 0

By direct check, it is simple to prove that V is a closed subspace of B, x L; and
it contains the dense set of trigonometric polynomials, hence V coincides with the
whole Banach space B, x L. O

Remark 2.3. In the case where p = g = 2, the operators T;, are orthogonal projections,
see [113, 8].

Further, the following approximation theorem holds.
Theorem 2.4. For any f € F(B; x L,) the Fresnel integral Lo (f) defined by (2.19)

is given by:

o eSO £ (o, n)dyd
La(f) = Tim s, o f(y,m)dydn
n—00 fB’ gls(%’?)df)/dﬂ

(2.26)

where By, is the finite dimensional subspace of B, x L, defined above. The integrals
appearing on the right hand side are oscillatory integrals in the sense of Def. 1.1 and
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dvydn stands for the volume measure associated to the inner product on B, defined by

(o). (o) = [ 767 s+ [ o (e
_ i (v(t) = v(E-) (' () — 7' (1))

t]' — t]',1

j=1

+ iﬂ(tj—l)ﬂl(tj—l)(tj —tji_q).
=

PROOF. By definition, for f € F (B, x L) the functional Le(f) is equal to
L.:p(f) _ / e(fl)l’a jot cf(s)Pderijg é(s)é(s)dsd‘u(6, g)
By xL,

where

fr.m) =/ ¢ TOHIOAN(E,g),  (v,1) € By x L.
By xLy
Furthermore, by Lemma 2.2, the continuity of the function ® : B, x L; — C and
dominated convergence theorem:

Lo(f) = lim e* T du (g, 7) (2.27)

n—o0 Bp X Lq

Let us recall the finite dimensional subspace B, C By x L; of paths (&, {) of the form
(2.25) and let us introduce the complex bounded Borel measure y, on B, defined
as the image measure of u under Ty, namely u,(I) := u(T,;'(I)) for any Borel set
I C B,,. The right hand side of (2.27) is equal to

Lo(f) = lim [ e®5:@0dp, (g,7).

n—oo Bn

Let us now consider in the finite dimensional subspace B, the coordinates (y1, ..., Y,
Z1,--+,2n), where § = 27:1 Yo, & = 2}7:1 zjwj and the vectors v and wj, j =1,...,7n
are defined by (2.20) and (2.21). Let U, : B, — R?" be the isomorphism defined as
U,(&,¢) = (y1,---,Yn,21,--.,2n) and let v, be the Borel measure on R?" image of Hn
under the map U,. We obtain:

Lo(f) = lim - D o (T yi0n (0)) AT Ty vy fo wils)o (s)ds

va(yll' . '/]/nlel- . -/Zn)

: Y (5 )P (=) iz YKy
= I}grolo Rzne Zk71(Z]71]/]) (k+1 k)e Zk,] kz]ily]dvlj(yll"'Iyi’llzll“‘lzi’l)
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Then, by Theorem 2.3 the latter is equal to

Lq;(f) = lim 1

o .
7/ o Tiet P =) +a Ty Py (e — )
n—o0 (27‘()2” R2"

X F(X1,..0, Xn, P1, -+, Pn)dX1 ... dXzdp1 ... dpn,
with
F(X1,..  Xn, P1, ) Pn) = /2 eizgzlykxk“m:lzkpkdw(yh...,yn,zl,...,zn).
RVI

On the other hand, by introducing in the finite dimensional subspace B, C B; x L,

of piecewise linear - piecewise constant paths (y,#) of the form (2.24), with tj = %,
t:
Jo n(s)ds

T, We obtain
jh-1

the coordinates (x1,...,%n, p1,...,pPn) With x; = y(t;) and p; =

S5, €SO f(y,p)dydy
fgﬂ eis(%’?)df)/dn -
— 7(2 1)2 /0 ot T P (a1 =) Fa iy Pl (b —tx)
i n R2n

f(7x1 ..... xnzﬂpl,...,pn)dxl e dxndpl cee dpn/

where

! Xi— Xj_1
T ) = Lot (500 + T = 40)),

i ti—tj

Eventually, we obtain the final result, namely the Eq. (2.26), by noting that

f(r)/xlr---/xn’ rlPl,---,Pn) = F(xll o Xn, Pl pn)
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Chapter 3

A path integral for the
Schrodinger equation with
magnetic field

In this chapter we focus on the Schrédinger equation for a non-relativistic quantum
particle moving under the influence of a (rather general) magnetic field B associated
to a vector potential a

ih%l[)(t,x) = 2 (~ihV — Aa(x))* p(tx), (3.1)

where a(x) € R? and A € R plays the role of a coupling constant. We construct a
rigorous mathematical definition for the corresponding Feynman path integral formula

P(t,x) = / \ e I3 18) s [ Aa(v(9)55)d5 g (1 (0)) b, (3.2)
y(t)=x

in terms of infinite dimensional oscillatory integrals. In the physical literature [46,
48, 49, 104] the problem of the definition of Feynman path integrals in the presence
of magnetic field has been extensively investigated. As we said before, the traditional
procedure relies upon a time slicing approximation of the form

/e;hziW+;ziAa(v(ﬂ-))«v(tiﬂ)—'y(m)lp (O TT dy(t;) (3.3)
’ (2mif(tip — t))/2"

1
where 0 = tg <t <tp < --- <ty =tand f; € [t;,tiy1],i=0,...,n— 1. However
this procedure presents some ambiguities since different choices of the point f; €
[ti, tiv1] lead to different results. The correct choice relies on the so-called mid-point
rule which requires that in the formula (3.3) the vector potential a is evaluated at
the point f; = % In the Euclidean version of Feynman formula, namely the
Feynman-Kac-Ité formula [105] for the solution of the corresponding heat equation

*The results of this chapter are collected in [5].
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in a magnetic field, this procedure yields the Wiener integral representation
u(t,x) =E [u(x + w(t))e*ifot Aa(w(s)+x)odw(s) | (3.4)

where odw(s) denotes the Stratonovich stochastic integraland [E is the expectation
with respect to the Wiener measure for the standard Brownian motion. In fact other
choices for the point f; € [t;,ti11] in Eq. (3.3) would lead to different stochastic
integrals but, as pointed out in [105, 104], the mid point rule, or, equivalently, the
Stratonovich stochastic integration, is the only one yielding the gauge invariance of
formulas (3.2) and (3.4). In fact, this particular approximation procedure can be
obtained by means of Trotter product formula [49]. Other approaches were proposed
in the work by Z. Haba [56], relying in principle on an analytic continuation of Wiener
integrals, and by W. Ichinose [63, 61], based on particular time-slicing approximations.
Rigorously defined infinite dimensional oscillatory integrals have been applied in [4]
to the case of a constant magnetic field in the Coulomb gauge.

Our aim in this chapter is twofold. First of all, for general vector potentials a, we
prove that the finite dimensional approximation procedure associated to the definition
of infinite dimensional oscillatory integrals provides the correct construction of the
Feynman integral for the magnetic field without any additional prescription. We shall
show that the mid-point rule has not to be postulated but it is a direct consequence of
our construction (for a discussion of these issues as well as the inclusion of magnetic
fields in path integral formulas see, e.g., [44, 17, 114, 71, 80]).

The second result concerns the dependence of the Feynman path integral on the
sequence of finite dimensional approximations introduced in the construction. We
show that the requirement of the independence of the particular form of the approx-
imation procedure leads to the introduction of a counterterm in the classical action
functional. In the case of a constant magnetic field we provide a formula that is
gauge-independent, generalizing a similar result proposed in [4] . It is worthwhile to
recall that the case of the uniform magnetic was also studied in [64] for Wiener path
integrals in relation with the Van Vleck-Pauli formula. Let us also mention that the
study of heat semigroup with magnetic field via Feynman-Kac-It6 formula [105, 107]
has been extended to the case of fractals, e.g. [58], graphs [55], and manifolds [23,
50, 108, 30].

In Section 3.1 we present some functional analytical results on the Schrodinger
equation (3.1) with magnetic field and, under suitable assumptions on the vector
potentials a and the initial datum ¢y, we prove that the series expansion of the
solution in powers of the coupling constant has a finite radius of convergence. In
Section 3.2 we study the Schrodinger equation (3.1) for analytic vector potentials a
and construct a Feynman path integral representation for its solution in terms of a
particular class of infinite dimensional oscillatory integrals. In Section 3.3 we consider
the particular case of a constant magnetic field and provide a renormalized Feynman
path integral formula which allows to obtain the independence of the construction
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procedure of the particular choice of finite dimensional approximations.
Let us remark that all our results extend to the case where a potential term V is
added on the right hand side of (3.1) (see remarks 3.4, 3.6, and 3.10).

3.1 Schrodinger equation with magnetic field

Let us consider the dynamics of a non-relativistic quantum particle moving in a
magnetic field B = rota, where a is a vector potential associated to B. The quantum
Hamiltonian operator for this system is given on a smooth compactly supported vector
P e C8°(1R3) by

Hp =3 (Y - a(0)Py, e CFR)
(where, for notational simplicity, we set equal to 1 the parameters mass m, velocity
of light ¢, and elementary charge e). The parameter A € R stands for a coupling
constant. In the following we shall assume that the components a;, j = 1,2,3, of the
vector potential a are real valued functions and belong to the space F; (]R3) of Fourier
transforms of complex Borel measures y; on R? with compact support, i.e. they are
functions of the form

a;(x) = /]Rs eV du;(y), xR, j=1,23, (3.5)

with p; of compact support.

Remark 3.1. For later use we point out that aj € Fe (]R3), j = 1,2,3 implies that aj
has an analytic continuation to a function on C3, denoted by the same symbol.

Under this assumption, it is possible to prove (see, e.g. [100, 105, 30, 79, 23])
that H defined on CF(IR®) is positive, symmetric and, a being bounded, has a unique
self-adjoint extension H : D(H) C L?(R%) — L?(IR?), with domain

D(H) = { € LR): [ i)k < o}, (5.5)

where § € L?(R%) denotes the Fourier transform of the vector ¥ € L?(IR®) and |y| is
the norm of the vector y € R3.

By Stone’s theorem, H generates a one-parameter group U(t) = e it t e R, of
unitary operators on L?(IR?), solving the Schrédinger equation in the following sense:

ihatU(t)lpo = HU(t)lIJo, ¢0 € D(H), (37)

(where the derivation on the left is a strong one in L?(R%)).
We shall assume, without loss of generality, that the vector potential a satisfies
the Coulomb gauge, namely that diva = 0. In this case the Hamiltonian operator
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H can be written as H = Hy + W, where Hy is the free Hamiltonian, namely the
operator Hy = —%A on D(Hyg) = D(H) (defined by (3.6)) and W = AA + A%B,
where A = iha-V and B is the multiplication operator associated to the function
3|a?| (both well-defined on D(Hy)).

Under the assumption that the initial datum ¥y € L2(1R3 ) has a compactly sup-
ported Fourier transform, i.e. 9 € F.(R¥) N L?*(IR?), the Dyson series expansion
(in powers of the coupling constant A for the vector U(t)yp has a finite radius of
convergence as the following theorem shows. The arguments used in its proof are
similar in spirit to the results of the Paley-Wiener theorem [103]. For related results
by purely analytic methods see [100]).

Theorem 3.1. Let us assume that the Fourier transform $y of the vector gy € L?(R3)
has a compact support included in the ball B, = {x C R%: |x| < p} and that the
component a;, ] = 1,...,3, of the vector potentials a are of the form (3.5), with Wi
j=1,...,3, bounded Borel measures with support contained in the ball Br, for some
R € R*. Then the expansion in powers of the coupling constant A for the vector

U(t) o, namely U(t)Po = L A" (t), with
l‘ n
¢m(t) = Z <_h> (Pn,k
(n,k)€EIN2: 2n—k=m, k<n
and ¢k given by Eq. (3.10) on page 38, converges in L(R3) for |A| < A*, with

2 -1/2
A = <2";lt (2r%th + 1)> , (3.8)

where & = sup, s |a(x)| and r = max{p, R}.

Remark 3.2. Correspondingly as in remark 3.1, we point out for later use that the
assumption on ¢y in Theorem 3.1 implies that 1y has a unique extension to an analytic
function on C3, denoted by the same symbol.

At first we prove the following lemma.

Lemma 3.1. Under the assumptions of Theorem 3.1, the following holds:
[Uo(t1)O1Uo(t2)O2 - - - Up(tn) Onlo(tn+1) o] <

a2 n—kp—1 ’
< Kok (2) TT(o+2R(n —K) + jR)|lol.
j:O

where Uy(t) = e !, A = iha-V, B = Yla]®>, O; € {AB}, j=1,...,n k =
#{j: Oj = A} and a = sup, s |a(x)]|.
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PrOOF. Let ¢ € L2(IR?) be a function whose Fourier transform ¢ has support in
a ball B, centered at the origin with radius p € R*.
Then the following holds.

o Foranyt € R, the vector Up(t)¢ € L?(IR®) has a Fourier transform with support

—

contained in B,. Indeed Uy(t)¢ is simply given by

—

Uo()p(y) = e iPh(y),  yeR>.

¢ The vector B¢ € L*(IR®) has a Fourier transform with support contained in
Bp+2r. Indeed, under the assumptions on the components a; of the vector field
a, the function x — a? = |a(x)|? is Fourier transform of a Borel measure p,2 on
R3 with support contained in the ball Byg, with U = 2]3:1 Jj * pj, where the
symbol p * v stands for the convolution of the measures p and v. It is simple
to verify that if the supports of the measures y; is contained in Bg, then the
support of the convolution p; * y; is contained in Bpg. Correspondingly, the
Fourier transform of B¢ is given by

— 1 N
Boy) =5 /R Y=y )dpa(y), yeR’,
and its support is contained in By og.

e The norm of the vector B¢ is bounded by

1
1Bl < 5112l

where [|a?||c = sup, g3 |a(x)[?, which is finite by the assumptions on the com-
ponents a;, j =1,...,3.

o The vector Ap € L*(R?) (with A as in Lemma 3.1) has a Fourier transform
with support contained in Bpg, given by

—_ 3 ~
Aply) = -} /W(yf —ydy—y)dpi(y),  keR
=

Moreover, the norm of A¢ satisfies the following bound

Al < 7/ l[@ oo o [0l
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Now it is straightforward to verify that, if #{j: O; = A} = k:

| Uo(t1)O1Uo(#2)Ox2 - - - Up(tn) OnUo (tni1) Yol <
< |[Uo(t1)AUo(t2) - - - Uo(tx) AUo(txs1)B - - - Uo(tn) BUo(tn11) ol <

e n—kg-1 .
<t () T+ 2R0=K) -+ Rl

j=0

O

PROOF [OF THEOREM 3.1]. By the classical Dyson-Phillips expansion for the vector
U(t)yo [100], we have

s i\" i i
U () o = <_) / o LHO(E=5) W~k Holsn—su1) .
(H)y ;0 i) oo

.. We~ iHo(s2=s1) o= Host Podsy .. .dsy

-y <_;>H/An(t) Uo(t — $u) (AA + A2B)Uo (55 — 5p_1) - -

n=0

cee (/\A + AZB)U()(Sl)lP()dﬁ ...dsy,

where A, (t) C R" is the n-dimensional simplex defined as A, (t) = {(s1,...,51) €
R":0<s < - <s, <t}hand W=AA+ A%B. The dependence on the coupling
constant A can be made explicit as

U =3 () LA b 39

n=0

where the term ¢, € L?(IR®) is a sum of (}) terms of the form
/A " U()(t — Sn)o1uO(Sn — Sn,1)02 s OHUQ(S1)1P0dS1 ...dsy,
where we recall that O; = A, B, j=1,...,n and #j: O; = A} = k. More precisely:

k=) /A(t) Uo(t — $,)OF Uo(sn — $,-1)05 - - - O Uo(s1)ods1 - . . dsy, (3.10)
EeCt v on

where the sum is taken over the set C}! of all possible subsets E C {1,...,n} with k
elements and the map OF : {1,...,n} — {A, B} is defined as OF := A if i € E and
OF :=Bifi¢E.
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By Lemma 3.1 we have

n—k g1

n\ t" o [a? .
lgusll < (1) 5770 (5) TTlo+2R0— k) + R) 1ol
! 0

In particular, by setting r := max{p, R}, we obtain:

n IN"F  fon—k
Pl < (nt_k)lh"of”—k (2> rk( nk )||1,b0||. (3.11)

Now, the sum appearing in (3.9) can be written as:

uop=3  r () e

(n,k)EIN2: 2n—k=m,k<n

=Y A"Pu. (3.12)

where

i m/2m/2 i h
Pm = <_h> ) <_h> Pnt1 2 m even;

h=0

i (m+1)/2 (mfl)/Z l h
Pm = <_h> Z <_h> (Ph+%,2h+1/ m odd.

h=0

(3.13)

By estimate (3.11) we have for m even, namely m =2M, M € IN:

2\ M M 1 [2M
ol < (%) 1 ) ot (G Il

h=0
M
< (%) ermen” max (5wl
< (2”;2* (2r2th+1))M Ioll;
analogously, for m odd, namely m =2M + 1, M € IN we get

202t M
[pomia || < 2rtah (h (2rth + 1)) 1oll-

~1/2
Hence, the series (3.12) converges in L2(IRY) for |A| < (Z“th (2r2th + 1)) :
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Remark 3.3. Since the Hamiltonian operator H is self-adjoint and positive, as pointed
out at the beginning of this section, it generates an analytic semigroup. Hence, for
z € C belonging to the closure D of the open sector D C C of the complex plane
defined as

D = {z € C: Re(z) > 0},

it is possible to define the operator V(z) = e ?H yielding for z = %t and t € R the
Schrodinger group and for z € R' the heat semigroup. In both cases, under the
assumptions of Theorem 3.1 the perturbative Dyson expansion for the vector V(z)y
has a positive radius of convergence (depending on |z|). Indeed, if z € D, the Dyson
expansion can be written as

€72Hlp0 _ i (—Z)n/ e~ zHo(1=sn) A7, 2Ho(sn—=sn-1) . . .
n=0 n
. We‘ZHﬂ(SZ‘Sl)We_ZHosll/Jodsl ...dsy,

(3.14)

with Ay, = Ay(1) = {(s1,...,8,) ER":0<5; < --- <5, <1} and W = LA + A?B.
By collecting in the sum (3.14) all the terms associated to the same power of the
coupling constant A, we get

e *Hypy = Y A" (2) (3.15)

where $m (Z) = Z(H,k)GNZZ 2n—k:m,k§n(_z)n¢n,k(z) with

Pni(z) = Z/ e~ Holt=sn) OF p=zHo(su=sn1) OF ... OF=2Hos1ydsy . . . ds,, (3.16)
EeCt 7 on

where, analogously to Eq. (3.10), the sum is taken over the set C} of all possible
subsets E C {1,...,n} with k elements and the map OF : {1,...,n} — {A,B} is
deﬁnedasOiE::AifiGEandOZE::BifiéE.

By repeating the arguments in the proof of Theorem 3.1, it is now easy to verify
that the expansion (3.15) converges in L?(RR®) for |A| < A*(z), with

A(z) = <2az\z| (2r2h2|z| + 1))_1/2, z € D. (3.17)

Remark 3.4. The results of Theorem 3.1 and remark 3.3 can easily be extended to

the case where a (bounded) scalar potential V is added to the Hamiltonian. Indeed,
let us consider the following

(—ihV — Aa(x)) 2 p(x) + AV(x)p(x), ¢ € CP(R®), (3.18)

N[ —

Hy(x) =
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where V € F.(R3), i.e. V:R3 — R a function of the form:

V(x) = /eixydyv(y), x € R, (3.19)

with py complex Borel measure with support contained in the ball Bg. Under the
assuptions of Theorem 3.1, Lemma 3.1 still holds. In particular, by setting A =
iha-V+V,B=3la% a = ||a]lo and & = 2max{1||a]|e, |V |e }, we get:

[Uo(t1)O1Up(t2)Oz - - - U (tn) OnUo(tn11) ol <

- 2 n—k k— . (320)
<@ (%) TI=g(o+2R(n —K) + R) ol
where Uy(t) = e~ hHot O;j € {A,B},j=1,...,n, k =#{j: Oj = A}. By using (3.20)
it is now possible to repeat the proof of Theorem 3.1, obtaining the convergence in
L?(R3) of the perturbative Dyson expansion for the vector e~ 7ty for A < A, where

~2 ) -1/2
A= <2’;t (2;t - 1)) : (3.21)

3.2 Feynman path integral for magnetic field

The present section is devoted to the construction of the Feynman path integral
representation of the solution to the time dependent Schrédinger equation (3.7) in
terms of Feynman maps on the Cameron-Martin space H; defined in Chpt. 1, i.e.

(b x) = /H e Jo 1) s J3 Al (s)+2) 1) g (o () 4 x)dy. (3.22)
t

Remark 3.5. Formula (3.22) differs from (3.2) for the sign in front of the term

fot Aa(7y(s)+x) - j(s)ds. This is due to the fact that in the heuristic Feynman formula

(3.2) the paths 7 are pointed at the final time (i.e. (t) = x), while in Eq. (3.22) the

path ¢ € H; satisfy the condition () = 0.

First of all, it is interesting to point out that the existing techniques of infinite
dimensional oscillatory integration based on a Parseval-type equality (see Theorem
1.1) do not work in the case where the classical action functional contains the term
fot a(y(s)) - y(s)ds (as the term in the exponent of (3.22)).

In fact the function f : H; — C defined on vectors  belonging to the Cameron-
Martin space H; as

F) = [ alr(s)) a(s)as, 329

cannot in general belong to the Banach algebra F(#;), even under rather strong
assumption on the vector potential a, unless in the trivial case where a would be
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a conservative vector field (hence the associated magnetic field rota would vanish
identically!). In this case indeed it is simple to prove that one has f € F(#;) and
fly) = fot a(y(s)) - y(s)ds = U(y(t)) — U(y(0))). This particular case has already
been studied in the previous chapter (see also [6]). However, in the physically more
interesting case where rota # 0, even if any of the three components a;, i = 1,2,3, of
the vector potential a belongs to JF(IR®), it is not possible to prove that f € F(H;).
In fact, the oscillatory integration of the function f in (3.23) involves most of the
problems arising in stochastic integration theory [70]. Indeed, since any ¢ € H; is
a bounded variation function, it is easy to show that the function f is the pointwise
limit of sequence of cylinder functions of the form

n—1
fu(y) = Zé a(y(ty) - (v(tien) = (), v €He
j=
or, equivalently, of
n—1
gu(y) == Z(:) a(y(tip1)) - (v(ti) —v(8), v € Hy,
=

where t; = jt/n. Furthermore, if a; € F(H;), then the cylinder functions {f,}, and
{gn }n are Fresnel integrable since they are both finite linear combinations of functions
of the form (1.10). Indeed , if for any i = 1,...,3 a; = fl;, with y; bounded complex
Borel measures on R3, then

n—1 3

i ,Z)t.k A
TGRSR DD D AU A (AL RERE G
j=0 a=1
and
nl3 ily,or. k) ~
gn(7) == Z Z /1R3e N, <vt]'+1 _Utj)euc>d.uzx<k)/
j=0a=1

where é,, « = 1,...,3 are the vectors of the canonical basis of ]R37 while for s € [0, ]
the function v : [0, ¢] — R is defined by

0s(1) = Xo5) (1) + X(s (), 7 €[0,1].

By direct computation, one has Etgﬁﬁﬂ) fu(y)dy =0 for all n € N, while

v n—1 3 ;
/ ez NG, (y)dy = — y ¥ /3 f,rjhtm\klz(fj+1 — tj)kadptn (k),
H j=0 a=1 R

il

the latter converging, for n — oo to —h Z§:1 f]R3 fo 6*75|k|2k,,4d‘ua (k)ds.
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Since the Parseval type equality (1.9) cannot be directly applied, we have to
implement a different technique, based on analyticity assumptions, in order to show
that the limit in definition (1.14) exists, i.e. that the Feynman map of the function
f given by (3.23) is well-defined.

In the following we shall denote with C; := C([0,#];R%) the Banach space of
continuous paths w : [0,#] — R3, endowed with the sup-norm || - ||. Let P be
the Wiener measure on the Borel g-algebra B(C;) of C;. Since for v € H; we have
7]leo < vt~ [|7]l, the Cameron-Martin Hilbert space H; is densely embedded in C;.
Denoted with Cj the topological dual of C;, we have the following chain of dense
inclusions:

C;k C Hi CCy. (324)

With an abuse of notation we shall denote (1, w) the dual pairing between two ele-
ments 17 € Cf and w € C;. Let u be the finitely additive standard Gaussian measure
defined as

[l

e~ 2
Iu(cpn,D) - /D (27-[)H/2dx’

on the cylinder sets Cp, p C H; of the form

Cp,p = {7 € Hs: Pyy € D},

for some finite dimensional projection operator P, : H; — H; and some Borel set
D C H;. The measure u does not extend to a c-additive measure on the generated
o-algebra, see e.g. [77]. Defining the cylinder sets in C; by

Copreit = {w € Ce: ((m, @), .., {n, w)) € E},

for somen € N, #1,...,1, € C/ and E a Borel set of R3, we have that the intersection

Cipypie N Hy is a cylinder set in H;. According to the fundamental results by L.
Gross [51, 52|, the finite additive measure fi defined on the cylinder sets of C; by

77‘(5171,...,17;1;15) = 7/‘(5171,...,17;1;E NHi)

extends to a o-additive Borel measure on C; that coincides with the standard Wiener
measure IP, in such a way that for any ¢y € H; such that 7 is an element of C; the
following holds

/ o0 gP(w) = o271,

Thanks to the results above it is possible to define, for any # € C;, a centered
Gaussian random variable n, on (Ct, B(C;),IP) given by n,(w) := (y,w), w € Cy,
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v € C/. In particular, for ,y € C}, the following holds

Blnyn,] = [ 1) 4(s)ds = (n,7),

the pairing on the r.h.s. coinciding with the scalar product in H;. This shows that the
map n : C; — L?(C;,IP) can be extended, by the density of C; in H;, to an unitary
operator n : H; — L2(Cy, P). In particular, given a projector operator P, : H; — H;
of the form P, () = Li_y(en, v)en, where {e1,..., e, } orthonormal vectors in H, it
is possible to define the random variable D, : C; — H; as

Z ne,(w)e;, (3.25)

n, € L2(Cy, P).

Now we shall show how Feynman maps (defined by Eq. (1.14)) of all powers
of the function f defined in (3.23) can be computed in terms of Wiener integrals.
For analogous results see [14]. Let us consider now in #; the sequence of projection
operators {P,}, onto the subspaces of piecewise linear paths, i.e. for ¢ € H; the
vector P,(7y) is defined by the right hand side of (B.4). Let {P,}, be the corresponding
sequence of random variables P, : C; — H; given by

s) = iX[tk,],tk)(s) (w(tk—l) + wte) = wlti-1) (s — tk—l)) , (3.26)
k=1

fe =t

with s € [0,t], w € C; and t; = kt/n, k = 1,...,n as above. Let a : R® — R3
be a vector field fulfilling the assumptions of Theorem 3.1. Since any component
aj : R?® — R, j =1,...,3, can be written as the Fourier transform of a complex
measure p; with compact support according to formula (3.5), the map a can be
extended to an holomorphic function on C3 with components given by

aj(z) = /1[{3 eikzdyj(k), z € C3, (3.27)

the integral on the r.h.s. of (3.27) being well-defined and finite since

/ e || (k / Hewszl || (k) < R 3G,

where R denotes the radius of the sphere containing the supports of the measures ;.
In particular for x € R® and z € C the components of the vector a(zx) are given by
aj(zx) = [is elexdy (k). The following lemma shows the convergence of a particular
sequence of random variables defined on the Wiener space.
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Lemma 3.2. Let a be a three dimensional vector field fulfilling the assumptions of
Theorem 3.1. Let { f,} be the sequence of random variables f, : C;y — C defined by

) = [ 2 (Viwn(s)) -ans)ds,

where wy(s) = Py(w)(s) and Py(w) is defined by the right hand side of (3.26). Then
for any p € N, 1 < p < oo, f, converges, as n — oo, in LP(Cy,IP) to the random
variable f defined as the Stratonovich stochastic integral

Flw) = /Ota(\/%(s)) o daw(s).

Proor. We will consider for notational simplicity the 1-dimensional case. The
proof in all dimensions, in particular in the 3-dimensional case is analogous. Let us
first remark that by remark 3.1 on the analyticity of the extension of a(+) from R to
C, the integral on the right hand side of f, is well-defined. Further, by (3.27) the
random variables f, are given by:

b e w-e)s (W (sisg) — w(si))
— iVihkw(s;) zﬁk% ) j+1 I _
fulele)) = 3 [[7 [ e meere B o (ks

n—1

_ iRk (s;) [ ivik(w(sia)—w(s;)) 1

= e i) (e j j 1)- du(k).
byl ( ) )

with s; = % By setting A; := w(sj11) — w(sj) and by a Taylor expansion (to
second order with remainder), the last line becomes

n—1 - 1 e
Y /IR ol Viltkeo(s)) <Aj + %i\/ﬁmf + %(i\/ﬁk)zAf /0 (1— u)zelmkAi“du> du(k).
j=0
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Hence the function f, can be written as the sum of three contributions, namely
fn - gn + hn + rn7 Where

n—1 s
) = X [N w(s0) = wlo)aulh) =

n—1

= Z(:) a(Vihw(s)))(w(si11) — w(s));
i
n—1
() =3 Z(;] /Ri\/ﬁkeimkw(s")(w(sjﬂ) —w(sj))*dp(k)
=
n—1
= . % -a’(\/ﬁw(sj))(w(sjﬂ) - w(s]))z’
=
n—1

1 2 .
(@) =} ;/0 [ (i) eVttt
j=0

(w(sjr1) = w(5))° (1 — u)*dp(k)du,

(a" standing for derivative of a). By computation based on BDG inequalities and
Gaussian integration we obtain

n m /Ota(\/ﬁw(s))dw(s);

t
Iy Lor), ;/ a' (Vihw(s))ds;
0

LV (QP)
n—— U,

eventually obtaining:

t t t
fn (OF) / a(Vihw(s))dw(s) + ;/ a' (Vihw(s))ds = / a(Vihw(s)) o dw(s).
0 0 0
For further details see Appendix C. O

Theorem 3.2. Let the vector field a and the function Py € L2(R3) satisfy the as-
sumptions of Theorem 3.1. Then the Feynman map of the function g : H; — C given

by g(77) == Po(y(t) +x) fot a(y(s) +x) - y(s)ds for any x € R3, is well-defined and
equal to the following Wiener integral

Ie(g) = /C (@/Ota (Virew(s) + ) odw(s)) o(Vihw(t) + x)dP(w).
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Moreover for any m > 0, the Feynman map of the function g, : Hy — C defined as

1) = o)+ 2) ([ alr(s) +) -f'y<s>ds)m

s given by

Ir(g) = /Ct (Vi?l/(fa (\/ﬁw(s) + x) Odw(s)>m Yo (\/ﬁw(t) + x) dP(w),

where P is the Wiener measure on (Cy, B(Cy)).

ProoOF. For Fixed n € IN and m > 1, let us consider the finite dimensional
oscillatory integral

(/" il d(Pn’y)> -1 /o il an(Puy)(Pry) =

Pn%t PnHt
o (& (y—xi1) b (% — xj-1) !
_ 1711./] G Ay VN +x>ds
/]RSn <]¥1 t/n tjfl < = 1 t/n ( ]_l)
;’nzﬂ: (xj—x;_ )2 dX1 s dxn .
o (x4 x)eZirn Hi=1 (%=1 i

=

/]Rsn (Z g /:la <x+ (ié@) £+€j(s — tj—1>> ds>m¢o <x+ (}; Cj) ,i)

XE% Y 5]2 dél T dén
(27tik(t/n)—1)3n/2°

By the stated assumption on a and ¥y the latter is equal to

/RS,, (}Zil@/ /eXp llk <x+(251> + (s — e 1)>]dya(k)ds>m

ih- (x4 &t /n) inyn @ dgy---dcy
< [ TR g e /(th(t/n)il)wz, (3.28)

where flg = 1o, i.e for any Borel set I C R®, po(I) = 5~ fl Yo(x)dx. Let us consider

the open sector D, = {z € C: z = ]2\619,9 € (0 7t/2)} of the complex plane and
function F : D,/ — C defined by

n 3 i ’ j—1 m
/11{3'1 <2 ;zgj,a : /tj] /IR3 exp [zk- (x—i— (gz§l> %—O—Z(Z]-(s - tj1)>] d}ia(k)ds>

ih-(x+z Ty &t/ n) Wy | 2282 dgy -+ -dgu
X /]R e j dug(h)e 2 ==17¢ @iz 1(6/n) 1772
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for z € R, z > 0, by the classical change of variable formula, F(z) is a constant func-
tion equal to the finite dimensional oscillatory integral (3.28). Further F is analytic
on D, /,, as one can prove by applying Fubini and Morera’s theorems. Indeed, for

z € Dy 2, the integral defining F(z) is absolutely convergent since:
m
d ﬂzx\(k)d5>
n n d oo d
Aol (e 5 B SR

/Rsn ( ) ]zéjal/ / exp lzk <x+ (Zz@) :l—kzéj(s—t]-_l))]
(27th|z|~1(t/n)—1)3n/2 =

j=la=1
/ o (2L 65)
R
n 3 m
< /1R3n (;Z; ZH@;a’/ / exp[ |z| sin Ok - (ZCZ +¢js )] d\y,x](k)ds)
— |z su;]29 )t/ N zgz dcy---dg, B
| ol (e =

. Ji;]cf]a]/ /exp [—smek (ZCI +¢js )]d\yd(k)ds)

e_sm = 0)t/n 27:1 C]z dgl e él’l
R3

Aol 1 (27h(t/n)~1)3n/2 <
n 3 2m
(e (B £l fon[smw (Ent30)] v

dgyde, )

sin( 29 t/n n 2 e

Yo C 1 n

7 3n/2> (3.29)

@

|z| sin6h-Y_; &

o sinfh-34 gt

xXe

Q@nrh(t/n)—Y)

—sinbh-y, &k

e

2 sin(20)t/n «—n  x2 d@' .. .dg 172
-7 Lj-18; 1 n
( L. < I d|ﬂ0|(h)> . L e I

In the second step above we have got rid of the term |z| in the integral because of
classical (finite dimensional) change of variables formula.

For notational simplicity, in the following we shall describe in detail the one di-
mensional case but similar arguments work also in three dimension. The second factor
in the product of integrals above is bounded by

—sinbh-Y ff;ﬁ d I _ (Zzgl)t/n v &2 dél ce dén _
/]R” </ ’e ] mol(h) ) e ] ](27Th(t/n)—1)n/2
(20)) —n/2 msm;;jnhg & zd i \d I
(sin 1ol (h1)d|pol(h2) <
2t sin? R?

< (Sin(29)) "2 s g ?,
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where R € R™ is such that the support of yg is contained in [—R, R].
Concerning the first factor on the right hand side of (3.29) we have the following
upper bound, again written for simplicity of notations for the 1-dimensional case

n t/n j—1 2m
/,, (Z !§j|/0 /ReXp [— sin 0k - (ZZ&; +§js>] d|ﬂ!(k)d5>
j=1 =1

7>m(2 Vt/n n 162 dg] N dén _
(27th(t/n)—1)n/2

- Z / “:]1' (szm/t/n /t/n/ /exp [—sm@kl (JlZ:l(’;’,l +€hsl>1

///// ]2m

xXe

Jom— 1
o eXp [_ Sin9k2m ' < Z ClZm + 6]2"15271’15)] dSl T dszmd’y’<k1) e d’lu’<k2m>

-
sm(29 )t/n n 2 dgl “ e an

X 2h ] lér <

¢ Qrh(t/n)—1)n/2 =

n 1/2
_>m(29 )t/n n 62 dérl . an
< Z </ " ’6]'1 g]Zm’2 . ] ! (27‘[?1(1‘/1’1)71)”/2

.1 ----- ] 2m =1

</R </t/n /t/n/ /exp [—smek1 Cégll +§]lsl))]

Jom— -1 2
- exp [— sin Okay, - ( Y - +C]zm52ms>>] dsy - - - dsomd|p| (k1) "'d!ﬂ!(kZm)>

lZm 1

xe

-1/2
__sin(2 hf/n " (32 dgl ce . dé’n
(27th(t/n)—1)n/2 '

The first factor in the sum above is finite since it is equal to the moment of a Gaussian
measure, i.e.

__sin(20)t/n -n d NN d . -~
/ GG P BT AL B (in(29)12) . 1%+ X ]
]Rn

(27th(t/n)~1)n/2 h

where X;, j=1,...,n are ii.d centered Gaussian random variables with covariance

o = h(sin(20)t/n)~'. Analogously the second factor is an absolutely convergent
integral since it is of the form

t/n t/n Tk )X
[ o L st it
t/n t/n 2
S / et S 08w ey syl ) -l k),
0 0 R R
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where 4; are linear functions of the variables ki, ..., Kk4m, 1, . .,S4m and the last inte-
gral is finite since y is by assumption compactly supported. Hence we can conclude
that F is analytic on D, /. Further, by a classical change of variables formula, it
is simple to see that F is constant on any ray of the form ry := {z € C:z = |z|
¢, |z| € RT} with 6 € [0,77/2], hence by analyticity it is constant on D5, giving
for any n € IN

[1Puy])2

0Py “1 o :
(/ e d(zw) | e gu(P)d(Piy) = B =
W H

P, H;

/1[23" <Z\F ’:ZJ 0 /t] 1 (\/?zx] 1~|-\F( )(S_tj1)+x)ds>m

‘ LY (x—xj ) dxy---dx,
xlﬁo(\/ﬁxnjtx)e 2i/m D=1 (5= Xj-1 Ty

—F [% (Vihwa(t) +x) (m /Ota<\/ﬁwn(s)+x) -a)n(s)ds)m}, (3.30)

where w,, stands for the piecewise linear approximation of Brownian motion defined
above, namely:

=1

fe — te

with s € [0, ], tx = k/n. Thanks to the result of Lemma 3.2, the right side of (3.30)
converges for n — oo to

E |po(vihiw(f) + x) <\/£ /Ota (Vifo(s) + ) oda)(s))m] .

O]

The last step is the proof that the integral provides a representation of the solution
to the Schrodinger equation by the Dyson series expansion.

Theorem 3.3. Under the assumption of Theorem 3.1, the solution of the Schridinger
equation with magnetic field

mAp(t) = Ho(tx), $(0,x) = po(x), H— %(—ihv ~ Ja(x))?

can be expressed by the perturbative Dyson series expansion as

— Ht Z Amll)m
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where the vector P, can be expressed by a Feynman map of the form
Pm(t, x) =
0 t m P opbns )
L ([t 0+ (e)ds) b 1T y0) 4 )y =
: \Jo

() L
_ % <_;)m1E K\/E/Ota (x/ﬁw(S) +x) odw(s)>mlpo (\/ﬁw(t) +x)} (3.31)

The expansion is convergent in L?(IR®) for A € C, with |A| < A*, A* given by (3.8).
The integral under the expectation is to be understood as a Stratonovich stochastic
integral.

PrOOF. By Theorem 3.1 for |A| < A* the vector ¢(t) = e~y in L*(R3) is
given by the convergent power series expansion (3.12). Hence, we are left to prove
that for any m € IN the term ¢, in (3.13) is equal to ¥, as given in (3.31).

By remark 3.3, the Hamiltonian operator H generates an analytic semigroup
e # : [2(R3) — L%(IR®), where z € C, Re(z) > 0, with a convergent Dyson expan-
sion of the form e=*"ypy = ¥, A" ¢y, (z) with a radius of convergence A*(z) depending
on |z| (see Eq. (3.17)). In particular, for z € R", namely z = £, the family of op-
erators T(t) = e il t € R, yields the heat semigroup generated by H (described

in Section 3.1). In this case, by Feynman-Kac-Itd formula [105] the vector e it Py is
given by the Wiener integral

e o (x) = E [go(Viwo(t) + x)e# lxlVieErmedet] 330

For any ¢ € L?(IR%) the inner product (¢, e *1y) is an analytic function of z € D,
D = {z € C : Re(z) > 0}, continuous in the closure D of D and admitting the
expansions

(0. 0) = 32 A7, 9(2).

By formula (3.16) each term (¢, ¢, (2z)) is an analytic function of z € D, continuous
in the closure D and for z = t/h, t € R", by formula (3.32) it is equal to

@anterm) = (1) 600
<E | go(VAw(t) + %) (\/ﬁ/ota(\/ﬁw(s) +3) odw(s))m] iz,
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By replacing t with t&, with £ € R™, the expression above assumes the following
form:

wantiem) = (—5) [ 5
e [¢0(\/ﬁw(t§) +2) (\/E/Otga(ﬁms) +2) odw(s)>m] ax,
and thus
wantiemy = (—1) [ 90
x]E{zpo (VAgw(t) + x) <\F/ a(/REw(s) + x odw(s))m]dx,

and since by the discussion above, both the right hand side and the left hand side of
(3.33) are analytic for ¢ € D and continuous for ¢ € D, by setting & = i we obtain
the required equality, namely:

wantit/m) = (—5) [ 30
XE | go(v/iew () + %) <\/%/Ota(\/%(s) +1) odw(s))m} iz,

(3.33)

O]

Remark 3.6. Theorem 3.3 can be generalized to the case where a scalar potential
V is added to the right hand side of (3.1). Indeed, let us consider an Hamiltonian
operator of the form (3.18), with V € F¢ (R3). By remark 3.4, under the assumptions

of Theorem 3.3 the vector e iy admits for A < A (A defined as in (3.21)) a
convergent perturbative expansion:

e iy = Y Au(t)
m=0

where the generic vector 1, can be expressed by a Feynman map of the form

n(t3) = % (-3)" [ ([ atator+ 2ty

-I—/ )+ x ds) e o 1O yo ((£) + x)dy,
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which can be expressed in terms of the Wiener integral
1 i\" — [t -
po <_h> E [<\/1E/O a (\/ﬁw(s) + x) odw(s)
t m
+/0 V(Vihw(s) + x)ds> Yo (mw(t) + x)} :

Remark 3.7. All results in Theorems 3.1, 3.2, 3.3 have been formulated and proved
for underlying 3-dimensional space, but corresponding results and proofs hold for all
space dimensions.

3.3 Independence of the approximation and renormal-
ization term

In the previous section we provided a convergent constructive expansion for the Feyn-
man path integral representation for the solution of the Schrédinger equation with
magnetic field. This was made by using a particular class of finite dimensional ap-
proximations, namely the ones related to piecewise linear path (see Eq. (1.13)). This
last section is devoted to the question, whether the independence of the construc-
tion of the Feynman path integral representation is independent of the chosen type
of approximation. In particular, in the case of a constant magnetic field, we show
that the definition of the Feynman path integral (3.2) in terms of infinite dimensional
oscillatory integral (in the sense of Def. 1.2), i.e. requiring the independence of the
limit of the sequence of finite dimensional approximations, requires the introduction
of a natural renormalization term. This result is a further development of a similar
one obtained in [4], the latter being only valid in the Coulomb gauge diva = 0.
On the contrary, our main results (Theorem 3.5 and Corollary 3.1) provide a gauge-
independent construction of the renormalization term as well as of the Feynman path
integral, yielding a rigorous construction of the solution of the Schrédinger equation
with vector potential a.

Let a : R? — R3 be a linear vector potential corresponding to a constant magnetic
field B = rota. More precisely, we assume that the vector field a is given by

a(xy,x,x3) = (adxy +alxy + alxs, alx; + a3x; + adxs, alx) + a3x2 + adxs), (3.34)

where (x1,x2,x3) € R3 and zx;- €R,i,j=1,...,3 are real constants. We are going to
study the Fresnel integrability (in the sense of Def. 1.2) of the function f : H; — C,
defined on the Cameron-Martin space H; as

fy) = e RO HO, g e gy,
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For any sequence {P,}, of projectors onto n-dimensional subspaces of H;, such
that P, < P,1q1 and P, — I strongly as n — oo, we have to study the limit of the
sequence of finite dimensional oscillatory integrals

. 2\ —n/2 ? iM
tim (2reit) /2 [ S f(Bd(Pe).
As we shall see, the limit above cannot be independent of the sequence {P,}. In fact
it is necessary to renormalize the term f(P,y) = e #8(Pr7) by replacing the exponent
e(Pyy) = fot a(P,y(s)) - Pyy(s)ds by g(Py7y) — rn, where r, is a suitable constant
depending on the projector P, as well as on the magnetic field B.

First of all, let us consider the linear operator G : H; — H; defined by

Gy)(s) == /O Ca(y())dr, v €My, s€0,1, (3.35)

in such a way that the function f : H; — C can be written as f(7) = e~ #C17) je.
the function g : H; — C, with g(y) = (G(7),) can be represented as the quadratic
form associated to G. Note that G is bounded in H; due to our assumptions on a.
The following lemma provides some properties of G.

Lemma 3.3. The operator G : Hy — H; is Hilbert-Schmidt . The eigenvalues of
4Eljt2

the positive symmetric operator GG, are given by Amj = T 2m) with j = 1,2,3,

m € N and a; € R" eigenvalues of the matriz (3.37) below.

PROOF. Let us consider the positive symmetric operator L = G'G : H; — H; (+
standing for the adjoint), whose matrix elements are given by

(n,Ly) = (Gn,G7)
= /Ot n(s)Avy(s)Tdt, 1,7 € He, (3.36)

where A is the 3 X 3 symmetric matrix with real elements given by

3
A=Y o, ij=1,.,3 (3.37)
I=1

Hence, for v € H; the vector L(vy) € H; is given by

L) =~ [ [ Aq(0Tdwar,

T stands for transpose. L is a compact operator in H; and has a discrete spectrum.
Indeed, by introducing in IR* an orthonormal basis {1, i, 13} of eigenvectors of the
symmetric matrix A, with corresponding eigenvalues a1,a,,a3 € R™, the eigenvectors
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{Ym} of L can be represented as linear combination of i1, i, and i3 by 7y, = 101 +
Hm202 + w303, with 17,,; : [0,] — R. Recalling the form of the scalar product in
Ht, for the expression (3.36) we get that the components {77,,;} of the eigenvectors
(with eigenvalues A, ;) are the solutions of

Aum,jiim,j & @jifm,j =0

rlm,]<t) =0 ]: 1/2/3/
Wm,j(o) =0
with
4a]-t2 .
Amj = meN, j=1,23. (3.38)

2 (14 2m)?’
0

Remark 3.8. From (3.38) we see easily that the operator G is not of trace class on

H;.

Lemma 3.4. Let a be the linear vector potential (3.34) and let g € L*(IR®) be such
that its Fourier transform 1/30 has compact support. Let {e]-} j be an orthonormal basis
of the Cameron-Martin space H; and let P, be the projection operator onto the span
of the first n vectors. Let g;‘xp : Hy — C be the function defined by

(1) = o) +x)exp (5 [ alr(s) 1) i), 7 e

and let i € R™ be the constant defined as a = ‘rnla2x3{aj}, where a;, j = 1,2,3 are the
=12,
eigenvalues of the (positive semidefinite) matriz A defined in (3.37). Then, for fized

n and for

t<t’ =

7T
™ (3.39)

the finite dimensional oscillatory integral

(2rin) > [

PyH:

0

enl P gt o (Puy )Py
is equal to the Wiener integral:
"0 i i o - .
[, g (1) = E [Vl (1) + )bV 2t 20000 (3.40)

where wy, := P,(w) is defined by (3.25).
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Proor. For fixed n, by setting v, = Py, we have:

0

N l?
(27’[1?1)7”/2/ el H’YZhH ggxp(’)/n)d’)/n _

P, H;
= (27tih _”/2/ I?
(27tin) -
0 .

_ (Zm.h)fn/z/PH eﬁ(ﬂyn,(II—ZG)%Je—%a(x)ﬁn(t)lpo(r)/n(t)_|_x)d')/n‘
n7tt

0

e 17117 Jo 2tr O +0) 1S (o, (1) + )y, =

Let us consider the function F : RT™ — C defined by

0 iz i
F(z) = (27{171)7”/2 Z" /P N gTrj<’an(]l—2G)’Yn>e—Zﬁa(x)"Yn(t)¢0(Zr),n(t) + x)dy,.(3.41)

By the classical change of variable formula, for z € R™ the function F is a constant
equal to the finite dimensional oscillatory integral above. In fact, if t < t*, with t*
given by (3.39), F can be extended to an analytic function defined on the open sector
Dy ={z€C:z=|z|e®,0 € (0,71/2),|z| > 0} of the complex plane. Indeed, for
any v € H;, if condition (3.39) is fulfilled, we have

(7, (1-2G)7) > |7l
where € > 0 is given by e =1 — Zt—%/”: Indeed:

(v, M =2G)7) = {7, 17) — (7,2G7)
= (7,7 — (7.2|G|U"),

where, by the polar decomposition formula, G = |G|U, with |G| = VG'G and U a
unitary operator. Furthermore

(v, 21GIU)| < 2llv[ UG < 2[17]1* sup Am,
m

where |||G||| denotes the operator norm of the positive operator|G|, while {A,,},, are
its eigenvalues, namely A, = /Ay, j, with A, ; given by (3.38). Hence, we get

4t\/a

(v 21Glum] < ==,
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hence, for t < t*, we have, using the Fourier transform 1130 of ¥, the following bound
on the oscillatory integral in (3.41):

/0
P, H;

o~ sin(20) IR ¢y 12-+sin 0 ELa(x) s (£) — K[z v (1) o (K)|
‘/pnrHt /]R3 (27-()3 dkd')’ﬂ < 0,

where the convergence of the integral in the second line is assured by the conditions

e* Lh('Yn (I- ZG)'Yn) —zf a '7"(t)¢0(2')/n(t) + X) d’)’n <

0e€(0,m1/2),e=1— % > 0 and ¢ is compactly supported. Hence, py applying
Fubini and Morera’s theorems, it is simple to check that the function F : D/, — C is
analytic on D/, and continuous up to R™. Since by the classical change of variables
formula the value of F(z) does not depend on |z|, i.e. F is constant along rays
{z € Dys:z = |z|é",|z| € RT}, by analyticity F is constant on D,,, and by
continuity up to R* we obtain in particular, F(1) = F(v/he™/*), namely:

0 ; i .
(27‘[171)_"/2 /P i} eﬁ”%Hze,ﬁjOt a(“rn(S)+x)7ndsllJO(,yn(t) + x)dy, =
n7it
0
= (27‘()_”/2/1)% e,%”%Hz - fo a(Vilty (s)+x) yuds (\/7,)/”( )+x)d'yn
nTit

and the last line is equal to the r.h.s. of (3.40), namely to:
E [0 (Viwon(t) + x) e hVT R 2/ 0n1 0 (s

O

The next step is the study of the convergence of the Wiener integrals on the r.h.s.
of (3.40) which can be written as

E [4’0 (\/ﬁwn(t) + x) o~ hVla()wn (1) pin(w)]

where, given an orthonormal basis {e,} of H;, the random variables §, : C; — C are
defined by

fn () = /0 Ca(wn(s)) - n(s)ds,  w e (3.42)

with C; is as in (3.24). Further, let us consider the sequence {g,} of real random
variables on (Ct, B(C;),P) defined as

gn(w) :== /Ota(w(t)) - Wy (t)dt, w € G, (3.43)

where wy, is given by w,, := P,(w) and P, is defined in (3.25).



58 Chapter 3. A path integral for the Schrédinger equation with magnetic field

Consider the linear operator & : C; — H; defined by
S
B(w)(s) = / a(w(r))dr, w € C, s€[0,t], (3.44)
0

with its help the functions {g,} and {g,} can be represented by the inner products:

In(w) = (6(w), Pu(w)),  Fn(w) = (&(Puw), Py(w)).

For our purpose, it is useful to introduce the definition of H-differentiable function,
following, e.g., [101]:

Definition 3.1. A function & : C; — C; with &(C;) C H; is said to be Hy-
differentiable if for any w € C; the function &, : H; — H; defined as &, (y) =
&(w+ ), v € Hy, is Fréchet differentiable at the origin in H;. Its Fréchet deriva-
tive, namely the linear operator D&, (0) € L(H; Hy), will be denoted with the symbol
D6 (w) and called the H-derivative of & at w.

Lemma 3.5. Let & : C; — H; be a linear operator such that its restriction &y,
on H; is Hilbert-Schmidt. Let {P,}, be a sequence of finite dimensional projection
operators in H; converging strongly to the identity. Then the sequences of random
variables {gn} and {§,} on C; defined as:

satisfy
lim E[|gx — §u|*] = 0. (3.45)

PROOF.
E[|gn — dn|*] :/H@i(w) — G(Py(w)), Pu(w)) PdIP(w)

= [0S e (w)), Yoems (w) Fap)

j=n+1

o0 n
= Y ) (®eje) (e, en)E [ngjne/,nginei/]
jjfi=nt1ii=1

o0 n
= ((®ej, ;)
j=n+1i=1

= Z <Pn®€jzpn®ej>/
j=n+1

+
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where in the third step we have applied It6-Nisio theorem. By using the assumption
that &, is an Hilbert-Schmidt operator we obtain (3.45). O

Remark 3.9. The random variables g, (w) are a rewriting of the Ogawa integral in the
context of abstract Wiener spaces. In general the Ogawa integral (i.e. not necessarily
linear) is not useful to describe our problem, in fact Lemma 3.5 holds for & linear.

For further details on the Ogawa integral and for a generalization to the multidi-
mensional case, see Appendix B and [26].

In this setting and with a given by (3.34) the map & : C — H;, as defined by
(3.44), is given by

G(w)(s) = (oc%I(an) + 03T (wr) + a3 (w3), 63T (wr) + a3Z(ws) + a3Z(w3),
T (wy) + 3T (wr) + ac%I(w3)>

where ;

T(wg) = /0 wy(r)dr, k=1,2,3,

and w = (wy,wy,w3) € C;. Thus, in this case, the H-derivative DB (w) for any
w € C; is the linear operator given by D&, () = G7, where G : H; — H; is defined
in (3.35). In particular, according to lemmas 3.5 and 3.3 the sequences of random
variables {§,} and {g,} defined respectively by (3.42) and (3.43) share the same
convergence properties in L2(C;, IP).

The following result is a direct consequence of Lemmas 4.2 and 4.3 in [101].

Theorem 3.4. Let & : C; — C;, with &(C;) C Hy, be a Hi-differentiable map
such that for any w € C; the Hi-derivative D (w) € L(Hy, Hi) is an Hilbert-
Schmidt operator. Let us assume furthermore that the maps ||®| : C; — R and
|62 : C+ — R, where ||D6(w)||2 denotes the Hilbert-Schmidt norm of D&(w),
belong to L?(Cy,IP). Let {e;} be an orthonormal basis of H; and let {P,} and {P,}
be the sequence of finite dimensional projectors on the span of eq,...,e, and their
stochastic extensions to C; respectively. Then the sequence of random variables {by}

defined as

hn(w) = (&(w), Py(w)) — Tr(P,D&(w)), w € Cy,
converges in L?(Cy,IP) and the limit does not depend on the basis {e;}, i=1,...,n.

The previous theorem applied to our particular case provides actually a no-go
result on the convergence of the sequence of random variables {§,} given by (3.42).
Indeed, since in our particular case D®(w) = G and by remark 3.8 the operator
G : Hy — H; is not trace class, the sequence of real numbers Tr(P,D6(w)) =
Tr(P,G) does not in general converge independently on the choice of finite dimensional
approximations {P,}. Hence, by Theorem 3.4 and Lemma 3.5 neither the random
variables {g,} nor {§,} admit a well-defined limit in L?(C;,IP) independent on the
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sequence {P,}, of finite dimensional projectors. The following theorem provides a
suitable renormalization term, namely a sequence {r,} of real numbers such that the
renormalized random variables hy, : C; — R given by h,(w) := §,(w) — r, converge
in LP(C;,IP) for all p > 1 and in probability to the Stratonovich stochastic integral

h(w) = [y a(w(s)) odw(s).

Theorem 3.5. Let a: R® — R® be a linear vector field, let {ex} be an orthonormal
basis of Hy and let {Py}, and {P,}, be the sequence of finite dimensional projectors
on the span of ey, ..., e, in H; and their stochastic extensions to C; respectively. Then
by setting

1 & ot
=B = 5 4
n 5 k;/o ex(s) Aép(s)ds (3.46)
with B = rota, the sequence of random variables h, : C; — R defined as:
t
T () = /0 a(wn(s)) - Wn(s)ds —rn, w € Cy,

where wy, := P,(w), converges in L*>(Cy,P), independently of {Py}n, to

/Ot a(w(s)) odw(s).

PROOF. Let us set

X (w) = /Ota(wn(s)) - oy (5)ds

— [ a1(wn(s))na(s) ds + / ' 22(n(5))oma(s)ds + / ' 2a(wn(5)) s (5)ds
0 0 0

where wy, = (w1, W, wy3) € Hi. By Stokes theorem:

Xn:// B'ndS—/ a-dr
Su An

where A, is the (oriented) segment joining wy(t) with 0, while [ A, - dr is the line
integral of a along A;,. The symbol S, denotes any regular oriented surface with
oriented boundary given by the close path union of w;, and A, n denotes the normal
unit vector and f fSn B - n dS is the surface integral of B on S,,. Our study can be

restricted to
/ B-n dS,
S?’l
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as we can immediately see that the second term converges in L?(C;, IP) independently
of {P,},. Indeed:

/ a-dr:/Ola(uwn(t))du-wn(t),

n

and for any sequence of finite dimensional projection operators { P, }, such that P, —
I we have

wn(t) = w(t), /Ola(uwn(t))du - /Ola(uw(t))du, Wt > 0.

0

Two dimensional projection of stochastic surface S;,.

Let us consider now the surface integral f fSn B -ndS. Since by the assumption on
a the magnetic field B is constant, by the Gauss-Green formula we get

t
/ B-ndS:B// ndS:Bé/ Wy (s) A\ wy(s)ds.
Su . 0

Let us define for any i = 1,2,3 the sequence of random variables 1, : C; — R by
. t .
H(w) = e /0 Wn(s) Adon(s) ds = (H(wy),wn),  w € Cy,

where é;, i = 1,2,3, are the vectors of the canonical basis of R3 and the linear
operators H' : C; — H; are defined by

(H(@)E)" = [ Fot)Tdu
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with T denoting the transpose and Ji, i = 1,2,3, are the matrices:

000 0
'={o0o0 1], JF=[0
010 -1

01 0 -1 0
oo0of|, P=|l10 o0
00 00 0
Actually the operators H', i = 1,...,3 have the form (3.35) and by Lemma 3.3 are
Hilbert-Schmidt. Further, by Lemma 3.5 and Theorem 3.4, the renormalized random
variables

#4(60) =1 = (o), o) = TP = [ (6) A7) s = 1 [ esls) et s

converge in L?(C;,IP) and the limit does not depend on the sequence {P,},. By
combining these results we obtain the convergence of the sequence

/Ot a(wy(s)) - Wn(s)ds — B ;ké /Ot ex(s) Aéx(s)ds

and the limit is independent of the sequence {P,},. Eventually, by choosing the
sequence {P,}, of piecewise linear approximations (1.13), where the elements e, of
the corresponding basis {e,} satisfy fot en(s) Aén(s)ds = 0, and by applying Lemma
3.2 we complete the proof. O

Ezample 3.1. The renormalization term given in Theorem 3.5 contains, besides the
magnetic field B, the area integrals of the elements {e,} of the orthonormal basis
spanning the finite dimensional Hilbert space P,H;. This term is gauge independent.
However, for a general orthonormal basis in H;, it does not converge to a well-defined
limit as the following example shows.

Let us fix t = 1 and let us consider two sequences of real valued functions {u, },>0,
{vn}n>1 defined on the interval [0,1] by ug(s) = s and for n > 1

_ cos(2mns)
- 2mn

_ sin(27ns)
- 2mn

U (s) , on(s) , s €10,1],
and the sequences of vectors in H; defined by: e, 1 := (uy, vy, 0), €42 1= (Uy, —0y,0),
ens = (U, tn,0), €4 := (Un, —1Uy,0), €5 := (0,0,uy), ene := (0,0, v,), that together
with the vectors ep1 := (u0,0,0), epp := (0,up,0) and e, 3 := (0.0,up) provide an
orthonormal basis of H;.

Given the linear the vector field a : R® — R

z— X —2Z — X
a(x,y,Z)=< Zy’ : ,yz )
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with B =rota = (1,1,1), and taking the vectors ex1 and egq, k =1,..., 1, we get
noopt . 10t .
Z/ ex1 N éx1 = B'E Z/ exa N\ Era =
k=170 k=170
On the other hand, considering the vectors ey, and ex3, k = 1,...,n, we have
1 & ot 1 & ot
B - /e Néxr =B = /e Négz = —
s L [eanta=83 1 [aone

while the other vectors of the orthonormal basis give vanishing area integrals. Hence,
the renormalization term r, given by (3.46) is not absolutely convergent as n — oo.

o1
X Tk

k=1

B-

N[ =

no1
X I

k=1

A direct consequence of Lemma 3.4 and Theorem 3.5 is the following result.

Corollary 3.1. Under the assumptions of Lemma 3.4, the sequence of finite dimen-
stonal renormalized oscillatory integrals

(2mif) ="/ /P ) el o (3 alm(s) in(Sds—ra) g (0 (1) 4 )by,

with the renormalization term ry, given by (3.46), converges as n — oo to the Wiener
integral

E [zpo(\/%(t) +x)e Vil f(:a(mw(sm)odw(s)} (3.47)

and the limit is independent of the sequence {P,}, of finite dimensional approzima-
tions. In addition, it provides the solution of the Schrodinger equation with magnetic
field

indgp(t,x) = 3 (—ihV —a)* p(t, x)
{ IP((;IX) = 1,00(326) ,  teR", xeR.  (348)

PROOF. The first part of the theorem follows from Lemma 3.4 and Theorem 3.5.
The second part can be proved by using the analyticity properties of the semigroup
generated by the quantum Hamiltonian operator H = %(—ihv — a)2. More precisely
for t € R™ the action of the heat semigroup on the vector 1 is given by the Feynman-
Kac-It6 formula:

e iy (x) = E |yo(Viw(t) + x)e_ﬁ Jo a(vha(s) +)oda(s)

For any ¢ € L?>(IR®) the inner product (¢, ezt o) is an analytic function of z € D,
D = {z € C : Re(z) > 0}, continuous on D, giving for z = i the inner product
between ¢ € L?(IRY) and the solution of the Schrodinger equation (3.48). For z € R,
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by the change of variables formula we have
- _ivz o
(@, e =it yg) = / P(E [l/)o(\/%w(t) 4 x)e Vi hoalVEw @ edals) | gy
R

By the assumptions on t,a, and g, both sides of the equality above are analytic for
z € D, continuous in D and coincide on R*. Hence, for z = i we obtain that the
solution in L2(R3) of (3.48) is given by (3.47). O

Remark 3.10. The results of Corollary 3.1 can be generalized to the case where a
scalar potential V € F.(R®) is added to the Hamiltonian, i.e. H = Hy+ V with
Hy = 1(—ihV — a)%. Indeed, in this case, since the function V : R®* — R has the
form (3.19), it is bounded and can be extended to an analytic function V : C*> — C.
It is easy to verify that the multiplication operator associated with V is bounded,
ie. ||Vl < sup,cgs|V(x)[[]l12(rs) hence the perturbative Dyson expansion for

i (Hy+V

the vector e~ )1;]0 is convergent. We have

e?<H°+V>¢o=Z<‘£> o

m

where

Pm = / e~ iHo(t=sm) o= Holsm—sn-1) . .. Ve’%HU(SZ’Sl)Ve’%Hosllpodsl o dsy
An(t)

with Ay (t) = {(s1,...,8m) ER":0<51 < --- <5 <t}

By exploiting the analyticity for the semigroup generated by Hpy, the Dyson ex-
pansion for heat semigroup e_%(H°+V)lpo as well as the techniques used in the proof
of Corollary 3.1, it is simple to prove that for any m & IN the vector ¢, can be
represented in terms of the limit of the following sequence of finite dimensional renor-

malized oscillatory integrals:

Pt ) = lim (27in) /2 [ elmlemh (a9 (ehis—n)
n—oo PnHt
m

([ vnats) +208s ) ) + 20

The limit does not depend on the choice of the sequence {Py,}, of finite dimensional
approximations and it is equal to the Wiener integral

t m =t -
E |o(vifw(t) + x) < / v<mw<s>+x>ds) eV J{al Vi) +)odc(s)

Remark 3.11. Similarly as in Remark 3.7 we point out that all the results in Sect.
3.3 can be extended to the case where the space dimension d is arbitrary.
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Conclusions

In the foregoing pages, a Feynman path integral formula for the three dimensional
Schrédinger equation with magnetic field has been rigorously realized. Once defined
the infinite dimensional oscillatory integrals and their context, we used these tools
to develop a mathematically consistent approach to that issue. In the previous part
we show also as the techniques of finite dimensional integration can be generalized
providing a functional integral representation for the solution of a general class of
high-ordered heat-type equations. Back to our main aim, it should be noted that
the independence of the approximation procedure in the construction of a Feynman
path integral for the solution of the Schrédinger equation by adding a renormaliza-
tion term, is proved in the case of a constant magnetic field. For a generic magnetic
field the theory lacks of a closed form for the counterterm, which leads to the Strato-
novich integral in the probabilistic representation. Some hypothesis about the form
of the cunterterm in the general case could be done. For instance, we can suppose
the appearance of the curl of the magnetic field and the stochastic area integrals. In
fact we expect that, if one of these two quantities is zero, then the counterterm is
null. However, several problems, which can’t be solved as in the constant case, arise
from the computation. Probably, a different way to complete the theory has to be
undertaken. By rewriting the problem through the formalism of differential forms, it
is interesting to point out the connection with a further generalization to the case of
oriented manifolds. A rigorous mathematical definition of a infinite dimensional inte-
gral on manifolds represents an inspiring challenge ahead, as well as the completion of
the theory regarding the Schrédinger equation with a generic magnetic field. Never-
theless, this work lays out how the first fundamental step (i.e. the case of a constant
magnetic field) can be rigorously done, by using several mathematical techniques.
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Appendix A

Abstract Wiener Spaces

In this appendix we give an overview on the theory of abstract Wiener space, which
are used in many points of this work. For a more exhaustive study, see [52, 51].

Let B be a Banach space endowed with the norm |- | and let B* be its dual.
Moreover, let H be a real separable Hilbert space endowed with the scalar product
( - ) and the norm || ||. In the following we introduce some definitions.

Definition A.1. A subset B C B is called cylindric if it can be described by the
following form:

B={xeB:((y1,x),...,(ya,x)) € E},

with y1,...,Yyn € B* and E is a Borel set of RY.
A subset H C H is called cylindric if it can be described by the following form:

H={xeH:PxeF}

with P : H — H is an orthogonal projection onto the finite dimensional subspace PH
(such that PH = R*, for some d € R) and F € B(PH) is a Borel set in PH.

Definition A.2. A cylinder measure on H is a positive and finitely additive set
function defined on the o-algebra of cylinder sets.
Let us consider the measure p on the cylindrical sets of H given by
_lxg?

e 2

p({renPrer)) = [ Gmnts  FEB(PH)

We shall call p standard Gaussian measure associated with H.
The following theorem holds [77].

Theorem A.1l. Let H infinite dimensional. Then the measure p does not extend to
a o-additive measure on the generated o-algebra.

Definition A.3. A measurable norm on H is a norm |- | with the property that for
every € > 0 there exists P : H — H finite-dimensional projection such that, for all
P 1 P, holds

u({xeH:|P(x)| >e€}) <e.
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Remark A.1. Tt is easy to verify that | - | is weaker than ||-||. In fact for all x € H
there exists k € R™ such that |x| < kx|

Now, denoting by B the completion of H respect to the measurable norm || - ||,
we can consider the canonical inclusion i of H into B that, thanks to Remark A.1,
is continuous. Analogously, by duality the inclusion i* of B* into H* is continuous
(it is given by the restriction i*(x) = x|). By the identification H = H*we get the
following sequence of embedding

B* =" H ' B.
Definition A.4. The triple (B, H,i), with B, H and i defined as above, is called
abstract Wiener space.
According to by L. Gross [51, 52], we have this fundamental result.

Theorem A.2. There exists a unique finite additive measure fi defined on the cylinder
sets B of B by
fi(B) := p(BNH),

such that for any y € H, which is an element of B*, the following holds

/ eV dji(x) = e~ 2VI”,
B

This results allow us to define for any y € B*, a centered Gaussian random variable
n, on (B, fi) such that for any y;,y2 € B* we have

/B My, Ny, dfl = (y1,y2)-

This shows that the we can extend the map n : B* — L2(B, i) by the density of B*
in H, to an unitary operator, which, with an abuse of notation, we denote with same
symbol n : H — L2(B, i).

Let us consider a complete orthonormal system {e;} in H. Then, for any h € H
the sequence of random variables

d
2<€Z‘, h>n€i
i=1

converges in L2(B,u) to the random variable n,. In particular, given a projection
operator P : H — H of the form

M-

N
Il
—_

P(X) = <€i/ x>ei/
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where {eq,...,e4} orthonormal vectors in H, it is possible to define the random
variable P : B — H as

B() = 2() ne, € I2(B, ).

More generally we have the following definition.

Definition A.5. A function F: H — £ (with € is a Banach space) is said to admit
a stochastic extension F : B — & if for any sequence {P} of finite dimensional
orthogonal projectors P : H — H converging strongly to the identity operator I, the
sequence of random variables {F o P} converges in probability to a random variable E
on B and the limit does not depend on the sequence {P}.

Ezample A.1. The most common example of abstract Wiener space is the space of
continuous paths called classical Wiener space. In this space we consider the following
Sobolev space:

H = W2([0,1], RY) = {7:[0,8] = R | 7(0) = 0, 7 abs. cont., 7 € L2([0,#])}

endowed with the inner product

t
(Y1, 72) :/o Y1Y2ds

where ¥ stands for the distributional derivative of the path <. It is possible to prove
that H is dense in the Banach space

B:=Cy([0,],RY) = {w:[0,t] = R? | w(0) =0, w cont.}
endowed with the supremum norm

|wl := sup [w(s)].
s€[0,4]
The triple is completed by the inclusion map i : H — B.

For further information and examples about abstract Wiener spaces and stochastic
extensions see, for instance, [77, 16].
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Appendix B

The Ogawa integral

After the introduction of stochastic integral in the 1940s due to K. It the interest
to construct a new stochastic theory independently from causality conditions began
to take hold. In particular A. Skorokhod defined, in 1970s, the so-called Skorokhod
integral [106] and introduced the anticipative calculus. A few years later, in 1979, S.
Ogawa independently introduced the so-called Ogawa integral and the corresponding
noncausal calculus [97].

The Ogawa integral was extensively studied also in relation with the Skorohod
integral and the Stratonovich integral [92, 93]; its has been extended even to the case
of random fields [91, 96, 33]; however a detailed study of the case where the integrand
function is d-dimensional (with d > 2) is still lacking. In this appendix, the definition
of Ogawa integral has been reformulated in the framework of abstract Wiener spaces
and we show that in the multidimensional case the condition of universal integrability
cannot be fulfilled, even in rather simple cases. Nevertheless, that condition can be
recovered thanks to the introduction of a renormalization term obtained by exploiting
Ramer’s functional.

A short survey on Ogawa integral

In the following, we shall adopt Ogawa’s recent notations [95, 94]. Let us set a
probability space (Q, F,IP) and let (W;)ic[oq] be the standard Wiener process with
natural filtration {F;}. We define H as the set of real valued functions f : [0,1] x
) — R which are measurable with respect to Bjg ;) X J and such that the following

condition holds: .
P </ F(t, ) |2dt < oo> ~1.
0

*The results of this chapter are collected in [26].




72 Appendix B. The Ogawa integral

Given an orthonormal basis {¢, } of the Hilbert space L2([0,1],dt), let us consider
the following formal random series

= i (f¢n) (Pn, W), (B.1)

where (f, $n) fo t)dt is inner product in L?([0,1],dt) and (¢, W) :=

fo ¢n(t)dW;. Now we can deﬁne a noncausal stochastic integral, i.e. the Ogawa
mtegral

Definition B.1. A function f € H is said to be ¢p-integrable (i.e. integrable with
respect to the basis {¢,}) if the random series (B.1) converges in probability. In

this case this sum is denoted fol fdeWi and it is called the Ogawa integral of f with
respect to the basis {¢,}. A function integrable with respect to the basis {¢,} is
called ¢-integrable.

In Def. B.1 the orthonormal basis {¢, } plays an important role. The requirement
of the independence of the existence as well as of the value of the sum (B.1) from the
basis {¢,} leads naturally to the definition of universal integrability.

Definition B.2. Let f € H. If f is integrable in the sense of Def. B.1 with respect
to any orthonormal basis and the value of the integral does not depend on the basis,
then the function is called universally integrable (u-integrable).

A different way to characterize the Ogawa integral, which comes directly from the
It6-Nisio theorem [67], is the following. We can consider the sequence of approximated

processes as follows
n t 1
=Y [ ¢u)ds [ guls)aw
i=170 0

According to the It6-Nisio theorem we have that the sequence {Wg) } converges uni-
formly in t € [0,1] to W; with probability 1. Hence, the Ogawa integral can also be
defined as the limit of a sequence of Stieltjes integrals. In fact the following holds.

Proposition B.1. Let f € H; then f is ¢-integrable if and only if the sequence

/O " rawd(e)

of Stieltjes integrals converges in probability. In particular we get

lim / FAWS (1) / FdyWe.

n—o00

It is important to introduce the definition of regularity of an orthonormal basis.
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Definition B.3. An orthonormal basis {¢,} in L*>(]0,1],dt) is called regular if

sup ||unl|2 < oo,
n

where

t
un() = L ¢i(t) [ gils)ds.
i<n 0
Remark B.1. Two examples of regular basis are trigonometric functions and Haar
functions.

Remark B.2. The existence of a non-regular basis was proved by P. Majer and M. E.
Mancino in [82].
Remark B.3. The results concerning the integrability with respect regular bases and

with respect any orthonormal basis were studied by Ogawa [98] and then, in the
context of Malliavin calculus, by D. Nualart and M. Zakai [92].

A renormalization term for multidimensional Ogawa in-
tegral

In this section, we are going to present an equivalent definition of Ogawa integral with
respect to Wiener process in the framework of abstract Wiener spaces (see Appendix
A and [51, 52, 77]).

In fact, in the framework of abstract Wiener spaces, the definition of Ogawa
integral can be reformulated. Let us consider the d-dimensional canonical Wiener
process, where (Q), F) = (C,B(C)) and Wi(w) = w(t), w € C. Here C denotes
the space of continuous paths w : [0,1] — R%. Let f : [0,1] x C — R” be a
function in H. For any orthonormal basis {¢,} of L?(]0,1];R?) we can construct
a corresponding orthonormal basis {e,} of H as e,(s) = [; ¢u(u)du. In fact the map
U : 1%([0,1];R?) — H defined by

U@)6s) = [ pwdu, ¢ e (0 1R, (B2
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is unitary with inverse given by U~!() = ¥, v € H. The finite dimensional approx-
imations of the formal series (B.1) can be equivalently written as

Y [ fwipds [ poam
n 1 .
- i;”ei(w)/o f(t,w)eé;(t)dt

-/ " F @) - () (B)dt (B.3)

where
Tn(w) == Py(w) = ieinei(w), w € C. (B.4)
i=1

According to this notation, we can say that f is ¢-integrable if the sequence (B.3)
converges in probability. Analogously f is defined to be universally Ogawa integrable
if the limit does not depend on the sequence ¢, (or, equivalently, on the sequence

{en}).

In the following we shall show that in the case d > 2 the condition of universal
integrability is too strong and cannot be fulfilled even in the simplest cases.

Let us consider a C! vector field & : R — R? and let f : [0,1] x C — R? defined as

f(t,w) := a(w(t)), t € [0,1]. Given an orthonormal basis {e,} of H, let us consider
the sequence {g,} of real random variables on (C, B(C),IP) defined as

1
gul@) = [ a(@®) - qu@)Od,  wec, (B.5)
where 7, is defined in (B.4). Considered the function G : C — H defined as
t
G(w)(t) :/ a(w(s))ds, weC, teo], (B.6)
0

the functions {g,} can be represented by the following inner product

gn(w) = (G(w), Pa(w)). (B.7)

For w € C, let DG(w) denote the Fréchet differential of G evaluated in w, given
by:

DG(@)(Mj(1) = [ Vay(w(s)) - 7(s)ds, (B.5)
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where v € H, and &; are the components of &, with j =1,...,4d.

We require now two more hypothesis on & and Va; that will be necessary here-

inafter:
(H1) / Rd| 2 t)d/zdxdt<oo
_2|
(H2) / / Gt <o V=14

We can now state the main result.

Theorem B.1. For any orthonormal basis {e,} of H, the sequence of renormalized
finite dimensional approximations of the Ogawa integral, namely the sequence of real
random variables {h,} on (C,B(C),IP) defined as

hp(w) = gn(w) — rn(w)

= (G(w —Y (e;, DG(w (B.9)
i=1

converges in L2(C,IP) and the limit is independent on the orthonormal basis {ey}.
The proof relies upon the following lemmas.

Lemma B.1. Let f : R" — R" be a C' map such that |f| and ||Jf||l2 belong to
L*(R", u), with ||Jf|l2 denoting the Hilbert-Schmidt norm of the Jacobian of f and u
is the standard centered Gaussian measure on R". Then

| U@ x =T f) ) < [ (0P + 11F)13)* dp(x)

where Te(Jf(x)) is the trace of the Jacobian of f.

For a detailed proof of Lemma B.1 see [101], where also the following definition is
introduced.

PRrROOF [OF THEOREM B.1]. It is straightforward to verify that the map G: C — C
defined by (B.6) is ‘H-differentiable and its H-derivative DG is given by (B.8). Fur-
thermore, for any w € C, the operator DG(w) is Hilbert-Schmidt. Indeed DG(w) :
H — H is unitary equivalent to the linear operator T : L?([0,1];RY) — L2([0,1]; R%)
defined as

T=U"'oDG(w)ol, (B.10)
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where U : L2(]0,1];R?) — H is the unitary operator defined in (B.2). By direct
computation it is simple to see that T is explicitly given in terms of a kernel K &€
L2([0,1] x [0,1]), i.e. for ¢ € L2([0,1];RY) and t € [0,1],

1
(T9)(t) = [ Kt )-p(at, j=1,....4,

where Kj(t,t') = Va;(w(t))x(0,q(t'), t,#' € [0,1]. By formula 4.32 in [86], the Hilbert-
Schmidt norm of T is equal to:

HTH%=/[01]X[01]\ (1, ') Pdtdt’ = Z/ / Vatj(@(8)) [P (¢)dtdt’

d r1
=Y [ HVaywt)iat < 2/ |Vaj(w(t))Pdt < oo,
=170

where the boundedness of the last expression follows by the continuity of the maps
t— Vaj(w(t)). By the unitary equivalence of T and DG(w), we get

IDG(w)|2 = Z/ HVa(w(t) Pt < oo.
Moreover, by the hypothesis (H1) and (H2), we have that

E[|GI) = /1m<mwwz

_/ Rd| 2 t)d/dedt<°°

mwwaszémwwwmmm:
j=1
ks
—Z// t)d/zdxdt<oo
By Theorem 3.4 the sequence of random variables {h,} given by
hn(w) = (G(w), Pa(w)) — Tr(P.DG(w))

converges in L?(C,IP) an the limit does not depend on the orthonormal basis {e;}.
Furthermore, by direct computation, the “renormalization term” Tr(P,DG(w)) is
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given by

n

Te(P,DG(w)) = Y (e;, DG(w 2/01 6i(t) - (ei(t) - Vel (b)) dt.

i=1 i=1

0

Corollary B.1. For any orthonormal basis {e,} of H, the sequence hy, defined in
Theorem B.1 converges in probability and the limit is independent of the basis {e,}.

Examples

According to Theorem B.1, the condition of existence of the limit in probability of the
sequence of random variables {g,, } defined in (B.5), i.e. the Ogawa integrability of the
function f € H, with f(t,w) := a(w(t)), t € [0,1], with respect to the orthonormal
basis {¢,} of L2(]0,1]; R?) (with ¢,, = ¢,) is equivalent to the existence of the limit
in probability of the “renormalization term” r,(w) = Tr(P,DG(w)). Analogously,
the universal Ogawa integrability of f is equivalent to the convergence in probability
of r, to a limit which does not depend on the basis {e,} of H. In particular, if the
linear operator DG(w) € L(H, M) is not trace class, then the convergent of sequence
Tr(P,DG(w)) is not guaranteed and, in general, its value depends on the orthonormal
basis {e,}. We are going to show that this problem occurs even in very simple cases.

We recall the linear case studied in Sect. 3.3, but here with d = 2. Thus, let
« : R> — IR? be a linear vector field of the form

a(x,y) = (mx +kiy, hox + koy). (B.11)

In this case the map G : C — H is given by

Glw)(t) = (hl /Ot w1 (s)ds + ky /Oth(s)ds, hy /Otw1(s)ds + ks /Ot w1 (s)ds) ,

where w = (wy,wy) € C. The H-derivative DG(w) for any w € C is the linear
operator DG : H — H simply given by

DG(y)(t) = <h1 /Ot r1(8)ds + kq /Ot Y2(s)ds, hy /Ot r1(s)ds + kz /Ot 'yz(s)ds> ,

with v = (71,72) € H.

We can compute explicitly the spectrum of the self-adjoint operator |DG| =
VDG*DG. Indeed, setting for notational simplicity L = DG*DG we have, for 77,y €
H:

(n,Ly) = (DGn,DG7y) = /Ol(nl(t),ﬂz(f))A(Mt),w(t))Tdt,
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with
A— ”l% + h% hik1 + hoky
hik1 + haoko k% + k% )

Hence, for v € H the vector L(7y) € H is given by

L(y)(H)T = - /Ot /15 Avy(r)Tdrds.

L is a compact operator and has a discrete spectrum. By introducing in R? an
orthonormal basis {u1,us} of eigenvectors of the symmetric matrix A, with corre-
sponding eigenvalues a1,a, € R, the eigenvectors {7, } of L can be represented as
linear combination of uy and ua, namely 7y, = #1,,1U1 + u 22, With 77, : [0,1] = R.
The components {7],1,]-} of the eigenvectors (with eigenvalues A) are solutions of

A jlinj =+ jinj =0

;771,](1) =0 ] = 112/
Mn,i(0) =0
which yields in the non-trivial case where a; > 0 the solutions A,; = ﬁ,

with corresponding eigenvectors ,,;(t) = sin ((5 + n) t) uj, where j = 1,2. Hence,
we can conclude that |DG| = /L is not trace class and in general the limit of
rn = Tr(P,DG) does not necessary exist and, if it exists, its value depends on the
sequence of projectors {P,} or, equivalently, on the choice of the orthonormal basis
{en} of H.

It is interesting to investigate the value that the “renormalization term” assumes
for different choices of the orthonormal basis {e, }, in order to understand the role it
plays in a few particular cases.

Let us consider L2([0,1];R?) and the following orthonormal basis

() : = {(1,0), (0,1), v2(cos(2mnt), 0), V2(sin(27nt), 0),
\fz(o,cos(znnt)),\fz(o,sin(znnt))} =
= {¢0,x/ lPO,y/ lpn,lz U2, Y3, ll]n,4};

with n € N '\ {0}. Rewriting formula (B) explicitly, we can compute

o Ty = [ lt)- ([ wolsias v ) st

where & : R?> — R? is given by (B.11) and T : L?([0,1];R?) — L2([0,1];R?) is defined
by (B.10). For the vectors of the form ¢, ; with j =1,...,4 we have:

($njs Tnj) = 0;
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while for the two constant vectors

h
<¢'O,JC/ TlIJO,x) - ?/
k
5

<1P0,y/ TlPO,y) =

This gives for the basis {, } the following “renormalization term” (depending on the

divergence of «):
n

ra =Tr(P,DG) = )_ (i, Tyy;) = %v ‘a.

i=1

Let us now consider a different basis in L?([0, 1];R?):

{¢.} : =1{(1,0),(0,1), (cos(2mnt),sin(2mnt)), (sin(27tnt), cos(2mnt)),
(—cos(2mnt),sin(27tnt)), (— sin(27nt), cos(2ntnt)) } =

- {gO,x/ gO,y/ gn,lz ‘:n,Z/ Cn,3/ Cn,4}/

with n € N\ {0}. We use the same argument as before for the vectors

Cna = (cos(2mnt),sin(27tnt)).

We obtain:

oy sin(27tnt) cos(27mtnt)

1 2
(En1, TEn1) = /0 <k1 sin?(7nt) cos(27tnt)

mn

sin(27tnt) sin?(7tnt)

27tn

2
hy sin (27mt)> g —

k

the ™ 2n
_hz—kl_onc
 dnmw dnm

Analogously

sin(27tnt) cos(2mnt)

(Cn2, TCnp) = /01 <h2 sin® (7tnt) cos(27tnt)

mm

o sin(27tnt) sin?(7tnt)

k
e 27tn

n
- Vxa(w(t))
dnrm

- dnmw

7

and
ki —hy

47n

<gn,31 T€H,3> =
<€Tl,4/ TCH,4> =

—k1+hy o

2
Tk sin (27mt)> g —

2n

__onc

47tn
V X«

47tn

4tn



80 Appendix B. The Ogawa integral

In this case the series Y 1(&;, TE;) cannot converge absolutely and and the value
of the “renormalization term” depends on the order of the terms in the sum.

At last we consider in the Hilbert space H the sequence of orthogonal projection
operators onto the finite dimensional subspaces H,, of piecewise linear paths of the
form

v(t) = ZX[

X X{g ) () (/)4 i1/ m) = /) (6= /), (B2

with £ € [0,1]. An orthonormal basis of H, is provided, e.g., by the vectors

{(Zﬂ,i/ O)/ (0/ Zn,i)}i:O ..... n—1s (B.13)

where

It is not difficult to compute

h k
<(Zn,i/ 0)/ DG(ZVI,i/ O)> - ﬁ/ <(0/ Zn,i)/ DG(OI Zn,i)> = ﬁ/
Thereby we get
. 1
r}l_r}roloTr(PnDG) = EV ‘W (B.14)

This last example is particularly interesting since in the case where {P,} are the
projectors on the subspaces of piecewise linear path described above, the limits of the
sequences {g,} and {r,} (defined respectively by (B.7) and (B.9)) can be computed
explicitly. This provides a possible technique for the computation of the limit of
the sequence {h,} for linear vector fields a and, by Theorem (B.1), this limit is
independent on the sequence of projectors. We remark that this toy model can be
studied also by applying different techniques, such as, for instance, Malliavin calculus
[92].

The following lemma provides a useful tool in the proof of theorem B.2, which
shows that Ogawa integral with respect the basis (B.13) coincides with Stratonovich
Integral.
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Theorem B.2. Let a be the linear vector field given by (B.11) and G : C — H the
linear operator (B.6). Then the sequence of random variables {gn} defined by

gn(w) = (G(w), Py(w)),  weC,

where { P, } is the sequence of orthogonal projectors onto the subspaces Hy, of piecewise
linear paths (B.12), converges in L>(C,IP) to the Stratonovich integral

/01 w(w(t)) o dw(t).

PRrROOF. By lemma 3.5 the sequence {g,} has the same limit of the sequence {g}, },
where

gn(w) = (G(Py(w)), Py(w)), weC

if such a limit exists. Moreover the random variables {g;,} assume the following form

(@) = [ wlen(t)) -,

where w, = P,w € H. By Wong-Zakai approximations results [115], in the case
where {P,} are projectors on piecewise linear paths, the sequence {g,} converges in

L%(C,IP) to the Stratonovich integral fol a(w(t)) odw(t). O

Theorem B.3. Let a be the linear vector field given by (B.11) and G : C — H
the linear operator (B.6). Then the sequence of random variables {h,} defined in
Theorem B.1, namely

hy(w) = gn(w) — 14,
with r, = Tr(P,DG), converges to the Ito integral.

[ (o)t

and the limit does not depend on the sequence {P,}.

PROOF. By Theorem B.1 the sequence {h,} converges in L?(C,IP) and the limit
is independent of {P,}. In the case where {P,} are projectors onto subspaces of
piecewise linear paths, we can compute explicitly the limit of both {g,} and {r,}.
Indeed, by Theorem B.2 and formula (B.14), we obtain

fim () = Jim g(0) = Jim

1 1
= /0 a(w(t)) odw(t) — EV ‘w,
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where the limits are meant in L?(C,IP). By the conversion formula between Ité and
Stratonovich integral we obtain the final result:

/Oloc(w(t)) odw(t) = /Ola(w(t))dw(t) +;/01 V- a(w(t))dt.
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Appendix C

Proof of Lemma 3.2

In this appendix we give a complete proof of Lemma 3.2 of Chpt. 3 quoted below.
We notice that we shall use the same notations as in Chpt. 3

Lemma 3.2. Let a be a three dimensional vector field fulfilling the assumptions of
Theorem 3.1. Let {fu} be the sequence of random variables f, : C; — C defined by

ful@) = [ a (ViR (s)) - @ns)ds,

where wy(s) = Py(w)(s) and Py(w) is defined by the right hand side of (3.26). Then
for any p € N, 1 < p < o0, f,, converges, as n — oo, in LP(Cy,IP) to the random
variable f defined as the Stratonovich stochastic integral

t
flw) = [ a(Virw(s)) o de(s).
0
ProOOF. We will consider for notational simplicity the 1-dimensional case. The

proof in all dimensions, in particular in the 3-dimensional case is analogous. By (3.27)
the random variables f, are given by:

ot R e @)= (w(siy) — w(sy))
— ivilkew(s;) zx/ﬁk% . j+1 i _
fulele)) = 3 [[7 f e eere B o (ks

n-1 - - 1
— o Vilkew(s) (oivilk(w(sjn)—w(s)) _ 1) . du(k).
]Z(:)/]R ( ) iink " ®)

By setting Aj := w(sjy1) — w(sj) and by a Taylor expansion (to second order with

remainder), the last line becomes

n—1 e 1 .
Z/ piViltkaw(s)) <Aj+;i\/ﬁkA]2.+;(i\/ﬁk)2A?/ (1_u)zez\/ﬁkmudu> du(k).
j=0 "R !
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Hence the function f, can be written as the sum of three contributions, namely
fn - gn + hn + rn7 Where

T’Z*]. . /e
o) = & [ VD (@(sp1) = () (k)

n—1
- Zo a(Vihw(s))) (w(sj+1) — w(s)));
]:

n—1 s
(@) % L Aiﬁkeﬁkw(sf')(w(%) — w(s))du(k)
]

n—

=
Nl = o

- (Vinw(s)) (w(sj1) = w(s)))%

o

S -
[ay

rn(w) = 1/1/ (i\/ﬁ)zk2eimk<w(sf)+<w(5f+1)*W(Sﬂ)“)
02/ Jr

% (@(sp41) — w(5))° (1~ w)dp(k)du,

(a’ standing for derivative of a).

Let us consider, at first, the sequence of random variables {g,} defined by
n—1
gn(w) = Y a(Vitw(s))) (w(sj41) — w(s))), w € C
i=0

and the stochastic integral

Gw) = [ 2 (ViR (s))dw (s),

where s; = % and a is the Fourier transform of a complex bounded measure on R

with compact support contained in the ball Bg with radius R € R™:
(Vi (s)) = [ VIO dp(e).
R

Without loss of generality, we can restrict ourselves to prove the convergence of g,
to G in LP(Cy, IP) for p even.

By the BDG inequalities (see, e.g. [70]) we have

j=07sj

E[|G—gul*] <Cy-E

P
a(Vihw(s)) —a(\/ﬁw(sj))‘zds> ], (C.1)
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with Cpp a positive constant. Moreover we have:

(a(\/ﬁw(s)) — a(Vihw(s;))

‘ 2
2

= (w(s) — w(s)))? /01 Vina (\/ﬁ (w(sj) +u(w(s)— w(sj)))) du

2

= (w(s) — w(s))? |ivin / ! / FelV (@ () (@) =) gy (7)du| <
0 JR

< h{w(s) —w(s)? - Glw(s), w(s)), (C.2)

where
G(w(s),w(s))) =

:/1 /1/ / 81| |Ea e 8 @)+ (@) —w(s)
0 Jo JRJR

Xe*?&(w(sj)+uz(w(S)*w(sj)))d‘y| (&1)d|p| (&) durdus.

(C.3)

Using (C.2), we can rewrite the expectation (C.1) as follows

n=l rsi4 P
E [|G —gn|2p] < Coph’E <Z(;) /S (w(s) — a)(s]'))Zg(w(s),w(sj))ds> =
j=0 7Sj
n—1

/Sjl+1 e /SWH (w(s1) — w(sh))z - (w(sp) — w(sfﬂ))z

Sy Sip

= Cyh” - E
firmrip=0

xg(cu(sl),w(sh)) o g(w(sp),w(s]-p))dsl = -dsp] <

< Coph’I} IZ, (C.4)

where in the latter inequality we used Schwarz inequality, with
n—1
= |E| Y (
Jireerp=0

n-1 Sj1+1 Sjp+1 |
IZZJ]E{ > (/ - g<w<sl>,w<sjl>>2~-~g<w<sp>,w<sjp>>2ds1---ds;:) . (C.6)
jirerfp=0 \" % 5 ]

5h ip

[ / (w(s1) —w(s;))* - (w(sy) —w(sjp>>4ds1---dsp> . (C5)

ip

We will show that I} — 0 for n — co and that I2 is uniformly bounded for all 7.
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Let us consider the integral I! given by (C.5). All the expectations

E [(w(s1) = w(s;)* - (w(sp) — w(s;,)]

can be computed taking into account the coincidences of the indices j,, with r =
1,...,p in the following way:

/SS““ . /:”’“B [(W(Sl) —w(sj)' - (w(spy) — w(sjp>)4:| dsy - - - dsp =

1 ip
t
n

/ o / E |:(,U(Sp1+1)4 T w(SP1+P2)4:| ds]ﬂ1+1 T dSP1+P2 e

0
t
n

0

. ./oﬁ E [w(51)4 . -w(spl)ﬂ dsy - -dsp,

t
n
0
t
n

0
t
/0 IE [w(spi—l+1)4 o 'w(SPi71+Pi)4} dSPi—lJFl o 'dsr’i71+17i' (C.7)

with p; + p2+--- + p; = p and we have used that in distribution w(s) — w(s;) ~
w(s —sj). Further, the generic term containing p factors, for any p = 1,...,p, can
be computed as

/Oi,../ofv]E [W(S1)4~-w(sﬁ)4] dsy - dsy —
p! // E {“’(51)4'--60(5?)4} ds, - - - dsp.

0<s1<--<sp<t/m

By a straightforward calculation we can represent E [w(s1)*- - w(sp)*] as a homo-
geneous polynomial P(s1,s —s1,...,55 —s5—1) with deg(P) = 2f. We can rewrite it
as Q(s1,82,...,55), with deg(Q) = 2p (its coefficients depending only on 7). Thanks
to the change of variables t; = tj—’n, we have

// Q(s1,52,...,85)dsy - - -dsy =

0<s1 < <sp<t/m

AN £\ P
= // (n> Q(tl,tz,...,t,;)dtl---dtﬁ:C-<n> ,

O<ty<--<tp<1

with
C: Q(tl,tz,...,tﬁ)dtl"'dtﬁ.

0<ty<--<tp<1
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Applying the same argument for all terms in (C.7) we get

/st .../S%HIE [(w(sn —w(s)* - (w(sp) —W(Sjp))4] dsy---dsy =

1 ip
¢ 3(p1+---+pi) _ ¢ 3p
e (YT e (1Y
n n

with C = Cy - -- C;. Thus all the contributions can be estimated by Kp . (%)3’?, where

Izp is the maximum of the constants computed as C. Eventually, using 27171 j,,:ol =nP
we get

S A % AN L
J1reeer]p=

Jp=

Concerning 12, recalling the definition (C.3) of G, we have to study

n-1 81 +1 Sjp+1
1§:J Y (/ [T [l ws)) - Glwls) i) dslmdsp).
j i1 s

1rveodp =0 v

By writing explicitly the functions G(+, ), we get the following bound:

B B ([ o

o= Bl rui(w(s) —w(s;) | = Phlw(s)) Hwls)—w(s;)) |~ Plw(s)+oilw(s) -wls;)

]_[ 1GillgillZillZi]

e~ ) +(a) o, ]drm@z)dw<¢z>d|;4|<a>d|y|<a>du did du)

Since by assumption the support of the measure y is contained in a ball Bg of radius
R, we can bound |&;]|&]Z;||Z;| < R* on the support of u obtaining :

e B ([ [ o

Jea]p=

He_T §1+§1+€1+gz)

e_\?(W(Si)—‘u(sji))(giui+§iﬁi+€ivi+€i5i)] d‘ V| (gi)d’M (gi)d”idﬁidvid5i> .

We notice that the term under the expectation can be computed as

exp [P(Sl,Sh,...,Sp,Sjp,gl,gl,.. .,?Jp,?jp)] ’
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where P is a polynomial function, which maximum Mp for s;, s¢, € [0, t], u;, 1;, v;, T; €
[0,1], and &,&;,;,{; € supp(u), for all i = 1...p. Finally, by integrating and
summing with respects to all variables, we get a finite term of the order 7 - |u|* - M,
proving a uniform bound for I2. Hence

L2P(C;,IP)
_—

gn(w) /Ota(mw(S))dw(s), w € Cy.

Let us consider now the sequence of random variables {h,} given by

n—1

hy(w) = % 'a’(\/ﬁw(s]’))(w(sﬁl) — w(s]'))Z, w e C,

N

o

~

and set a'(Vihw(s)) = ¢(w(s)), for any s € [0,t]. Let H be the random variable
defined by

H(w) = ;/thb(w(s))ds, w € C:.

Hence

1
|H = | p(c,py < > (HEHLP(Q,]P) + H];%HLZP(Q,]P) + H];S;HLP(Q,IP)) ;
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where:
n—1
Jalw) = . ) P(w(s)) (51— 57) = (w(s41) — w(s)))?) s
=
n-l Sj+1
(w) = ¢’ (w(s))) /S w(s) — w(s;))ds;

’]7:2 Sj+1
-/ [ (@ls) = (5 P4 (lsy) + ulwls) — w(s)(1 = ) duds.

Without loss of generality we can consider the case where the function ¢ : R —
C is real valued, since the general case follows easily by the inequality ||J}|rr <
IRe(J)) ||y + [[Im(J})||Lr. The LP norm of the function J! can be estimated as:

n—1
EIRF = 5 B{g(w(s) - g(w(ss,) (50— 5) - (5500 - @(s:)F)
Freerop=
: ((szp+1 = 5p,,) — (W(sj,41) — W(sz,,))z) ] <
< (Zp)!o Z 11E (P(w(s]l)) T (P((U(S]'zp)) ((Sj1+1 - Sj1) - (w(sjl+1) - w(Sjl))Z)
<< <jap<n—

. ((Sj2p+l - SjZP) - (w(sj2p+l) - w(szp))2> ] ’

Since E[((sj+1 —s;) — (w(sj +1) — w(sj))?)] = 0, the sum above contains only the
n?P~lterms where 1< <jop-1=jap. Indeed, if j1 < -+ <jopq < jop:

2p

[To(w(si)) (541 = 57,) = (@(sj41) — w(s7))?) ] =

i=1
2p—1

[T o(w(si)) (5541 = 53) — (@(sj41) — w(s))?) 4’(”(%))] '

i=1

E

=E

E

((Sj2p+1 - 5j2p> - (w<sf2;a+1) - w<sf2n))2> ] =0.

Direct computation shows that all the terms in this sum are of order O((sj11 —
sj)%) = O(1/nP) or less. Indeed, taking into account the possible coincidences of
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indexes, all the terms are of the form
E 2} _ _ — AV
P(w(s6,))™ (51,41 — 51,) — (W (k1) — w(sK,))%)

e p(w(sk,))" ((sk4+1—sx,) — (W(sk,41) — W(Sk,))Z)pr]/ (C.8)

where p1 + -+ pr =2p and kg < kp < -+ < k,. By writing ¢(x) = fei\ﬁgxdv(ﬁ),
x € R with v complex Borel measure on R supported in the ball Bg, the integral
(C.8) can be estimates as:

R iVi(w(s —w(s Zgzopriﬁ
/JRzp E [((Sk,ﬂ —st,) — (w(sk,41) — w(Sk,))z)p'} I1 (IE VI )=y ) By ‘3’] )

a=0
r—
E
«

Now, since w(t;) — w(t,) has the same law as (t — )2 X, with X a standard normal
random variable and for all { € R, 0 < t1 < tp, k € IN, we have:

Juy

. TE Pr-8
Pl DEE (0 )~ (@l ) - w<skw>>2>””] )

Il
_

E [emw(skl>z$£1 Cz} dv(E1) ... du(Eap).

E [ei\ﬂé(w(tl)*w(fz))} — e*%(t*5)§2

E VXX = Hy(vig)e i,

7

with H, denoting the n'" Hermite polynomial. Hence:

E

YA 0P
eimw(sh,a)—w(sk,,a,ﬁl))z,f;“ ﬁéz] ' 1

Zh—oPr—p

E ei\ﬁ(w(skr,“+1)*UJ(Skr,“))):1:1 g ((Skr,ﬁl —s ) — (w(se_41) — w(sk’w))z)lﬂru] <

S (Skrfa‘i’l - Skr—a)pria Pﬂ‘zpr—lx (61/ ey (:ZP)I
with Py p, , : R?” — R suitable polynomial functions. By setting
r—1

M := max max_|P, .
TiPLrPr Dg G1,--Gp€BR | KoPra (gl' / CP) |’
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we get E [|JA*P] <M %ph/(BR) 2P, obtaining the required convergence result:
: 1 2p}
iy B [I5] = o

The same argument produces an analogous estimate for E[|J2|?F]. Indeed, always
assuming without loss of generality that the function ¢ is real valued, we get:

1
E[|J:1] = E

J1rees ]2p =0

Sj1+1

#(@(53)) ¢ (@lsp,) [ (wln) = wis;))dy

71

N /sizp+1 (w(MZp) . w(sjzp))duzp]

szp

n—1

< (2p)! ) E

0<j1 < Zop<n—1

/:h“ (w(u1) — w(s;,))duy - -- /:jzp“ (w(uzp) — w(s]‘zp))duzp] :

¢'(w(sj,)) - @' (wlsp,))

1 ij
Again, since IE[fsS_fJrl (w(u) — w(sj))du] = 0, we can consider only the n?’~! terms
]
with j; < -+ < jop1 = jop. All terms have the same structure as the integrals

appearing in (C.4) and by using the same arguments applied for the estimates of
integrals (C.5) and (C.6), we obtain lim,_e E [|J2|?] = 0. Furthermore, the same
argument applies also to the term J3, yielding

lim E [|J3*] = 0.

n—oo

Thus ;
I M/ b(w(s))ds.
0
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We estimate the last term r, by the Cauchy-Schwarz inequality as follows

-1
r? <E <Z /1 / ! / / e 1ep = 21 (5 @(5p01) () = B (a0(5) @0 (5501) ()
=0 Jo JrRJR

p
(w(sj11) — w(s)))° (1 — u1)*(1 — up)*dus dund|pu| (k1 )d| | (K2)> <

n—1
< JE | Y, (w(spen) —w(s;)2- - (w(sj1) — w(s),)!?
Jireerjp=0
n—1
E| Y Flwlsm)w(s;))? - Flw(s),) wls,))?|, (C.9)
Jirerjp=0

where

1 1
Flw(s)), w(sj1)) = / / / / etz | = 251 (57 + @(51) ~eo(5p)m)
0 J0o JRJR

N

Both factors appearing in the last line of (C.9) can be estimated by the same tech-

LP (O P
niques applied in the study of the terms (C.5) and (C.6), obtaining 7, M 0.

Eventually, we conclude that the sequence of random variables f,, defined as

ful@) = [ 2 (Vifeon(s)) - @ns)ds,

converges, as n — oo, in LP((),IP) to the random variable f defined as the Stratono-
vich stochastic integral

flw) = [ a(Virw(s)) o da(s).
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