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Classes of transforms associated with bounded linear operators on
abstract Wiener spaces

Seung Jun Chang?, Jae Gil Choi**

*Department of Mathematics, Dankook University, Cheonan 31116, Republic of Korea

Abstract. In this article, we study an algebraic structure of the analytic Fourier-Feynman transform (FFT)
associated with bounded linear operators on abstract Wiener space (AWS). It turned out in this paper that
a class of the analytic FFTs forms a monoid and that a quotient monoid is isomorphic to the monoid of the

FFTs. Additionally, we provide a transformation group freely generated by FFTs. Any transforms in the
free group are linear operator isomorphisms.

1. Introduction and preliminaries

The aim of this article is to clarify a class of “analytic FFTs associated with bounded linear operators”
for certain bounded functionals on AWS.

The analytic FFT is a well-known transform defined on Wiener spaces. For a historical survey and a
rigorous definition of the FFT of functionals on classical and abstract Wiener spaces, we refer the reader to
[12] and the references cited therein. In [4], Choi defined an analytic FFT associated with a bounded linear
operator on AWS and establish the fact that iterated FFTs can be represented by a single FFT.

We in this article investigate a deep structure of the class of analytic FFTs on AWS. Precisely speaking,
we study a new algebraic structure of our FFTs. It turned out in this paper that a class of the analytic FFTs
forms a monoid (and hence a semigroup). Moreover, it also turned out that a quotient monoid is isomorphic
to the monoid of the FFTs. We also provide a transformation group freely generated by the FFTs.

In order to provide our assertions for the FFTs, we first follow the expositions of [5-9].

1.1. Abstract Wiener space

Let H be a real separable Hilbert space with norm | - | induced by the inner product (-, -), and let B be
a real separable Banach space with norm || - ||. It is assumed that H is continuously, linearly, and densely
embedded in B by a natural injection. Let v be a centered Gaussian probability measure on (1B, 8(1B)), where
B(IB) denotes the Borel g-algebra of B. The triple (IH, B, v) is called an AWS if
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for any h € B*, where (-, -) denotes the B*~B-pairing, and where BB* is the topological dual of B. Also, let H*
be the topological dual of IH. Then the space B* is identified as a dense subspace of H* = H in the sense
that, for all y € B* and x € H, (y, x) = (y,x). Thus we have the triple

B c H* ~ H C B. (1.1)

Given a Banach space X, let £(X) denote the class of bounded linear operators from X to itself. Then
L(B*), L(IH), and L(IB) are Banach spaces. By the concept of the Banach space adjoint operator, given an
operator A € L(IB), there exists an operator A* in £(IB*) such that for all € B* and x € B,

(A*0)x = O(Ax). 1.2)

By the structure of the B*~B-pairing and the triple (1.1), equation (1.2) can be rewritten by (A*6, x) = (0, Ax).

1.2. Fourier—Feynman transforms associated with bounded linear operators

In order to define an analytic FFT associated with bounded linear operators on the AWS (HH, B, v), we
need the concept of the “scale-invariant measurability”.

Let W(B) be the class of v-Carathéodory measurable subsets of B. A subset S of B is said to be scale-
invariant measurable (s.i.m.) [5] provided pS is W(B)-measurable for every p > 0, and an s.i.m. subset N
of B is said to be scale-invariant null provided v(pN) = 0 for every p > 0. A property that holds except on
a scale-invariant null set is said to hold scale-invariant almost everywhere (s-a.e.). A functional F on B is
said to be s.i.m. provided F is defined on an s.i.m. set and F(p ) is W(B)-measurable for every p > 0. If
two functionals F and G on B are equal s-a.e., we write F ~ G. The symbols “~” is an equivalence relation.
For an s.i.m. functional F on B, we denote by [F]; the equivalence class of functionals which are equal to F
s-a.e.. For more details, see [5].

The definition of the analytic FFT on AWS B is based on the analytic Feynman integral and the scale-
invariant measurability [1-3]. We now state the definition of the analytic FFT associated with bounded
linear operator.

Definition 1.1. Let C; := {A € C : Re(A) > 0} and let E+ :={A € C\ {0} : Re(A) > 0}. Given a bounded linear
operator A on B, let F : B — C be an s.i.m. functional such that

ey (A5 A) = fm F(y + A7Y2Ax)dv(x)

exists as a finite number for all A > 0. If there exists a function ];(y +')(A; A) analytic on C.. such that ];(y +')(A; A) =
Jr+)(A; A) for all A > O, then ];(y +)(A; A) is defined to be the analytic transform (associated with the operator A) of
F over B with parameter A. For A € C,. we write

ToA)Y) = Ty (A3 ).

Let g be a non-zero real number. We define the L analytic FFT associated with the operator A, T;ll)q (F) of F, by the
formula (if it exists)

T, = lim TuaB)
AeCy

fors-a.e. y € B.

Remark 1.2. If A is the identity operator on 1B, then this definition agrees with the previous definition of the (ordinary)
analytic FFT studied in [1-3]. We note that if T(lzl(F) exists and if F ~ G, then T(lg(G) exists and T(g(G) ~ T(lzl(F).
q. q. 9 a
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2. Fourier-Feynman transforms of bounded functionals
We now introduce the class # (IB*) of functionals on B, which forms a Banach algebra. Let M(IB*) denote
the class of complex-valued Borel measures on B*. Under total variation norm || - || with convolution as

multiplication, M(IB*) is a commutative Banach algebra with identity. The class ¥ (IB*) is defined as the
space of all s-equivalence classes of stochastic Fourier transforms of elements of M(IB*), that is,

F(B) = {[P(,]s (%) = fB explilg,)Mo(9), xe B, 0" € M(IB*)}.

We will identify a functional with its s-equivalence class and think of 7 (IB*) as a collection of functionals on
B rather than as a collection of s-equivalence classes. The class ¥ (B*) is a Banach algebra with the norm

IFsll == llo”ll = f dlo*|(g)
B

and the mapping ¢* — F; is a Banach algebra isomorphism where ¢* € M(IB*) is related to F, by

Fi0) = [ explitg, 0o’ () e3)

for s-a.e. x € B. For more details, see [4].
In [4], Choi established the existence of the L; analytic FFT of functionals in ¥ (IB") as follows.

Theorem 2.1. Let F, be a functional in F (B*), and let A be an operator in L(IB). Then the following assertions hold
true:

(i) The Ly analytic FFT associated with the operator A, T[%(Fo) exists for each non-zero real q, and is given by

TEW = [ e, M)

for s-a.e. y € B, where (o)} is the complex measure on B* defined by
* i * *
(@)U = f exp{ - 59, A7) o' (9)
u 2q

for U € B(B*). Thus T’%(FJ) is an element of ¥ (IB*).

(ii) For all non-zero real gq,
T(};,A(T,%(FU)) ~F,. (2.4)

That is, the analytic FFT, Tf]g : F(B*) = F (IB*) has the inverse transform {T‘%}‘l = T(fq) "

In order to provide a transform monoid and a free group of the FFTs, we quote the following expositions
from [4].
(O1) Let A be an operator in £(IB) such that A(IH) € H. Then A is an element of L(IH). Let

L(B) A LH) := {A € £(B) : A(H) C HJ.

Then the class £(B) n £(H) is a linear space. For any A in L(B) m L(IH), AA" is positive definite on H. Thus,
by the square root lemma [10], there exists a positive operator |A| on H such that |[A| = VAA*.
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(02) Given operators A; and Az in L(B) A L(H), it follows that the operator A1 A} + A2A} is positive
definite on H. Thus, by the square root lemma, there is an operator \/A1A] + A2A3, uniquely, in L(IH). It is
clear that the operator \/A1A] + A2A3 is in L(B) A L(H).

In order to identify these operators, we consider the relation 2L on L(B) m L(IH) given by
AT A = AA] = AA on H.

Then % is an equivalence relation. Let [A] denote the equivalence class of an operator A in £(IB) A L(IH).
In view of the observation (O1), it follows that there exists a positive definite operator S(A) such that

A% 3(A).
Given two operators A; and A; in £(B) m L(H), we will use the symbol ‘S(A1,A;)" to indicate the
representative element of the equivalence class

(541, 42)] = {e e LB)ALEH): % JAAT + 445 on ]H}.

Then, in view of (O2), we see that for any S in [S(A1, Az)] and all g € B*,
|S'gl* = (S'g, S'g) = (9, SC"g) = (g, (A14] + A2A})g).

For a notational convenience, we will regard [S(A;, A2)] = S(A;, Az) as an operator in L(B) m L(H).
Then we see that

S(A1,A2)S(A1, Ar)' = A1A] + AAS.

(03) Given a finite sequence O = (A, ..., A,) of operators in L(B) m L(IH), let S(0) = S(A1, Ay, ..., Ay)
be the positive operators S which satisfy the relation

S& =A1A] +---+ A A, on H. (2.5)
By an induction argument, it follows that
S(S(A1, A, ..., Ak-1), Ax) = S(A1, Ay, ..., Ax) (2.6)
forallk € {2,...,n}. Also, for any permutation 7t of {1, ..., n}, we also see that
S(A1, Az, ..., An) = S(Aray, An@)s - - -+ Ar(w))- 2.7)
Under these observations, Choi established the following theorem in [4].

Theorem 2.2. Let F; be a functional in ¥ (B*), let {q1,42, - .., qu} be a set of non-zero real numbers with qil + ql—z +
ceet ql—k #0foreachk € {2,...,n}, and let O = {A, ..., Ay} be a finite set of operators in L(B) A L(H). Then for all
non-zero real q,

ToaToa (- (T (T3, ) ))) = Ty (o) @8

where ©(0) is an operator in L(B) M L(H) which satisfies the relation (2.5).

3. Monoids of Fourier-Feynman transforms

We in this section will provide a deep algebraic structure of classes of the FFTs. To do this, for any

A€ L(B), let T(()ll)q denote the identity transform on 7 (IB).
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Firstly, for g € R, let
T(g; L(B) A L(H)) := {T.}, : A € L(B) A L(H)}.
By (i) of Theorem 2.1 and Theorem 2.2, it follows that for all A;, A, € L(B) @ L(H) and all F, € ¥ (IB*),

(1) (1) _ 7@ (1) ~ 7
(Tq,Az © Tq,Al)(F o) = Tq,Az(Tq,Al (F ‘7)) = Tq,G(Al,Az)(FU)
isin ¥ (IB*). One can see that the composition o of FFTs is associative, because for all A1, Ay, A3 € L(B)n L(H),
S(S(A1,A2), A3) = G(A1, Ay, Az) = S(A1, E(A2, A3)).
Also, one can see that
(1) (1) ~ (T (1)
(Tl],Al ° Tq,Az)(FG) ~ (Tq,Az ° TqrAl)(PO-),
for any A; and A; in L(B) A L(IH) and every F, € ¥ (IB*), because S(A1, Ay) = S(A,, A1). Clearly,
(TS% 0 TOD(Fe) = TO)(Fo)

for any A in L(IB) A L(IH), where O indicates the trivial operator in £(IB) M L(IH). Thus we have the following
theorem.

Theorem 3.1. For any non-zero real g, the space (T(q; L(IB) m L(IH)), o) forms a commutative monoid (and hence
semigroup). Indeed, the monoid T(gq; L(B) @ L(IH)) acts on the Banach space ¥ (IB*) in the sense that (T;li,FU) -

(1)
T (F,).
Let S¢ denote the set of all finite sequences in £(BB) A L(IH), and let
1) — 7D (1)

Mo, =To4, 00T 4 (3.9)
for any real g and any O = (Ay, ..., Ay) € S¢. Next, for g € R, let

M(g; Sy) := {M;l()) :0¢€ Sf}.
Then, by Theorem 2.2, it follows that

. _ [+ .

M@ S0 = {T\L 5, : O € Si}.
Thus we have the inclusions

T(g; L(B) m L(H)) < M(g; S¢) € T(g; L(B) A L(H)).

From this, one can see that T(g; £(IB) A L(IH)) and M(g; S¢) coincide as sets. However, we will consider other
operation on M(g; S¢) defined as follows: for Oy = (A1, ..., A1) and Oy = (Az1, ..., A2y,) in Sy, let

O1NOy = (A1, .., Ary) AN(An1, .., Aowy) = (A1, .- Ay, Aoy - Adpy)
0] 1 .
and for Mq,01 and Mq/o2 in M(g; S¢), let
(1) D _ M
Mq,01 ©Mq,02 =M ]
In view of Theorem 2.2 and the observation (O3), we see that for a permutation 7 of {1,...,n},

o) _ 0
q/(AerZ/m/An) q/(A'rr(l)/An(Z)/nvAT((n)).
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Thus we have
(1) D _ M 9]
Mq,01 © Mq,()z - Mq,Oz © Mq,01
forall M(lg)l and Ml%z in M(g; Sf), and so we conclude that the operation ® is well defined and is commutative.

Clearly, M;l()o) = T;l()j gives an identity transform. Next, note that, by (2.6),

S(S(01), 8(02)) = B(01 A Oy). (3.10)
From this, we also see that for all O1,0,,0; € S,

S(S(01 A 0), (03)) = B(01 A O, A O5) = &(S(O1), E(02 A 03)),
and so the operation @ is associative. In view of these observations, we get the following theorem.

Theorem 3.2. Given any real q, the space (M(q; S¢), ®) is a commutative monoid. Indeed, the monoid M(q; S¢) acts
on the space ¥ (IB*) in the sense that

(M o M) =10 )
Remark 3.3. The operation ® is a semigroup action of M(q; S¢), i.e., M(q; S¢) is a transform semigroup.
Define a relation < on St by
01 < 0, ifand only if S(0) = S(0y). (3.11)
Then < is an equivalence relation on S¢. Next, define a relation M on M(g; S¢) by

1 M, ) - . S
Mq,01 ~ Mqlo2 if and only if Oy ~ 0.

From (3.9), (2.8), (2.7), and (3.11), we see that the relation ¥ is a well-defined equivalence relation. Conse-
quently, we can obtain the quotient space

6(;S) := Mg S0/ ~
with the operation

) @ 1o g®
Mo 10m M5 1= 1M, 5 0,1 (3.12)

These settings yield the result as the main theorem of this paper.
Theorem 3.4. Define a map P : (6(q; S¢), om) — (TW(g; L(B) A L(H)), o) by

M1y .- 7O
BAM, oD =T, > o) (3.13)

Then *B is a monoid isomorphism.

Proof. Clearly, the space (6)(g; Sf), @um) is a commutative monoid and the map ¥ given by equation (3.13)
is bijective. Next, applying (3.12) and (3.10), we obtain

PAM, Tom MUy, 1) = BAM), D

_ 7
- Tﬁ]/‘s(ol AO7)

_ ()
1,.3(3(01),8(02)

= Tyz00) © Ty20)
= B(M,p, D o BAM, 2 )
9,01 7,02

as desired. O
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4. A free group

In view of equation (2.4), the class " (g; Sy) is not a group if g # 0. In this section, we will clarify a
transformation group freely generated by 6!)(g; Sy).

We recall the fact that the class #(IB*) is a Banach algebra with the norm ||F,|| = |lo”|| = le* dlo*|(g) and
the mapping o* + F, by (2.3) is a Banach algebra isomorphism between M(B)* and ¥ (B*). In view of these
facts and the assertion (i) of Theorem 2.1, one can see that

IFll = llo*ll = f dlo”|(g) = f di(@")1(9) = ")l = 1T ) (Pl
B B
for any A € £(B), and every F, € ¥ (B*). Thus we can assert the following theorem.

Theorem 4.1. Forany q € R\ {0} and let A € L(B), the Ly analytic FFT associated with A, Tﬁ‘ : F(B) - F(B*)

. . . . 1
is a linear operator isomorphism. Furthermore, IIT;AIIO =1, where || - ||, means the operator norm.

For any non-zero real g, let (6(1)(11; Syt = (Y)(l)(q; So\ {[M[(;()O)]}. Define a map

W: 60(;8) — 60 (—g; Sy

by ‘W([M?S ( 0)]) = [M(_lq),S ( 0)]. Then, the mapping ‘W is an one-to-one correspondence. Thus, by the usual

argument in the free group theory [11], one can obtain the group F(6!)(g; Sy)) freely generated by 6V (g; S)*.
Note that

M0y Tom M) 1= 1M, 1= [Tye01000)]

for [M'%T] and [M'%Z] in 1 (g; Sf). Given two transforms 77 and 73 in F(6!(g; S¢)), let the group operation
between 77 and 7, be given by

(T10T2)(Fs) = T1(T2(F,)),  Fs € F(B).

For an element 7~ of F(6®(g; Sy)), let 1,(7") denote the length of the word 7. Given 7~ € F(6(g; Sy)),
assume that 7~ is not the empty word (i.e., it is not the identity transform [Mf;()o)]). In the case that | ,,(7) = 1,
the transform 7~ is a member of the set

6N (g;Sp) U 6V (-g; Sy).

Alternatively, in the case that |,(7") > 1, 7 may not be expressed as an equivalence class of a single FFT.
However, in view of Theorem 4.1, we can assert the fact that for any 7~ € F(6(")(g; S¢)), 7 is a linear operator
isomorphism from ¥ (B*) into itself.
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