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Abstract We study a class of ‘nonpoissonian’ transformations of the configuration
space and the corresponding transformations of the Poisson measure. For some class
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Poisson multiple stochastic integrals.
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1 Introduction

Let G be a metric space, B its Borel o-algebra, 53 the ring of bounded Borel subsets
of G. Let I1 be a o-finite measure on G. Suppose that [1(V) < oo for every V C By.

We denote by X = X(G) the space of (locally finite) configurations on G. By
definition

XG ={XCcG: | XnV|<ooforalV C By},

where | A| denotes the cardinality of the set A. We equip X with the vague topology
O(X), i.e., the weakest topology such that all functions ¥ — R

XY fx)

xeX

are continuous for all continuous functions f: G — R with bounded support. The
Borel o-algebra corresponding to O(&X") will be denoted by B(X). This is the smallest
o -algebra for which the mapping

X XNV

is measurable for any V C By.
We say that a probability measure P on (X, B(X)) is the Poisson measure with
intensity measure I1, if for every V € By

oy TV

PIX:|XNV|=k) =e o

For more details, see e.g. [1, 6, 7]

The interesting case of course is the one where I1(G) = co. Only in this case the
typical configurations are infinite. Thus from now on we suppose I1(G) = oo.

In what follows we suppose that G = § x [0, co), where S is a complete separable
metric space, and the measure I1 is of the form I1(df, dx) = 7w (d9) p(x)dx, 6 € S, x €
[0, 00), dx is a Lebesgue measure on [0, 00), 7 is a finite measure on S.

We suppose that for every ¢ > 0 the function p is strictly positive, bounded,
continuous on the set [g, 00).

Suppose that the measure IT satisfies the condition

/ min(x, 1)dIT < oo (1)
G

It follows from (1) that with probability 1 the projection of the configuration X
into [0, co) has the single limit point 0 and, for any ¢ > 0, |X N G¢| < oo, where
G, =S x [¢g,00).

Let F be a measurable mapping F: X — X, and PF~! be the corresponding
transformation of the measure P. By definition, for any A € B(X)

PF~'(A) = P(F~'(A)). ()

In the present paper we find conditions such the measure PF~! is absolutely
continuous with respect to the measure P and get then the expression for the

corresponding Radon-Nikodym derivative d’:j];_l .
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For the special case of the mapping
X = {0, 0)}o.mex = F(X)={(6, O, x))}(e,x)ex 3)

where for every 6 € § f(@,-) : [0, 00) — [0, o0) is a diffeomorphism, the transfor-
mation of the Poisson measure is nothing but a change of intensity measure. The

intensity measure of the transformed Poisson measure is equal to n(d@)%dm
For this ‘Poissonian’ transformation the absolute continuity conditions were first
obtained by Skorokhod [15] (see also [1, 4, 8, 18]). We remark that for mappings
of this type the ‘new’ position of each point depends on the ‘old’ position only and
does not depend on the other points of the configuration.

In the present paper we consider ‘nonpoissonian’ transformations of the measure
P. This means that the ‘new’ position of each point depends not only on the ‘old’
position but also on other points of the configuration. Nonpoissonian transformations
of the Poisson processes have been studied by Privault and coworkers [9-14].
Privault’s results correspond to the techniques developed by Ramer, Kusuoka and
Zakai for the Wiener case. For the Poisson process, Privault used a probability
space of the form of a countable product of the exponential distribution and the
product of countably many copies of Lebesgue measure on [0, 1]. In our work we
develop our analysis on the space of configurations. It is known that the space of
configurations can be considered as an infinite dimensional manifold [1, 17]. It can
also be considered as a suitable probability space for interesting random processes
(see e.g.[2, 16]).

We should note that our work is not based on the L,-theory, because some of
the interesting applications (for example nongaussian stable measures) do not have
finite second moments. Instead of the L,-theory on which much work on Poisson
infinite dimensional analysis are based we use another approach based on the theory
of generalized functions [5]. We consider the Poisson measure P as a generalized
function and under the condition (1) construct its regularization. For this we propose
a new construction of Poisson multiple stochastic integrals. This is based on the point
of view of generalized functions and is different from the theory of iterated integrals
with respect to compensated Poisson measure developed in a paper by Surgailis [17].

The paper is organized as follows. In the first section we construct the regular-
ization formula for the Poisson measure P. In the second section we consider the
problems connected with definition of the mapping X — X'. In the third section we
get a sufficient condition for the absolute continuity of the transformed measure. In
the fourth section we consider some examples.

2 The Multiple Stochastic Integrals

By A, we denote the space of all finite configurations. For this space we have a
representation of the form

XO = U Gk/ﬂ'k, (4)
k=0

where G*/m; is the factor space of G* with respect to the permutation group my.
In this representation, the term with k£ = 0 corresponds to the empty configuration,
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the term with k = 1 corresponds to single-point configurations, the next term corre-
sponds to double-point configurations, and so on.

We consider S x {0} as an absorbing state in S x [0, co) i.e. for every 6 € § the
point (6, 0) disappears from the configuration. This means that at first we equip X
with the topology of disjoint unions and that for every k € N, 0 € S we then identify
the following configurations:

{(017 xl)’ ceey (ek» xk)s (Gk-Hv 0)} = {(017 xl)7 ey (Gks Xk)}. (5)

In other words for every k we ‘attach’ G* x (S x {0}) to G*.
Let f: &y — R be a function on A}. In accordance with (4) f has a representation
of the form

f=fo, fis fo...0),

where f; is the restriction of f to G¥/m. By definition f; is a symmetric function on
G*. Using (5) it follows that foreveryk € N, 6 € S

Jer1 (@1, x1), ..o, Bk, X)), (Bks1, 0) = fi((Br, x1), ..., Ok, Xk)). (6)

Let us define the sequence of difference operators AX, k € N. For every k € N the
domain of the operator A is taken to be set of all functions f from G into R. For
f: G — R we have

AF©O,x) = A FO,x) = (0, x) — f(©,0). (7)
Similarly, for a function f: G¥ — R we put
A f=A A, . Ay T (8)

By definition Ak f is the increment of f on the rectangle [0, x] C [0, o)k, x =
(x1, ..., xx) (the parameter 6 € S¥ is fixed).

Now we define the multiple stochastic integral. At first we define it as a function
on Xj.

Definition 1 Let g = g(x,...,Xx), X; = (6;, x;) be a symmetric function on Gk. We
define the k-multiple stochastic integral /;(g) of g in the following way

LX) = Y Ag@.... %), €)

X1, jCcX

where X € Aj. The summation in the latter expression is extended over all subsets
of X which consist of k points (namely {xy, ..., X}).

If k = 0 then g = gy = const and by definition we put Ip(g) = go-

Lemma 1 For every symmetric function g: G¥ — R we have

Ik(9)| < I(|Ag)). (10)
@ Springer
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Proof We have

@Xl =1 Y Ag@,.... %)l

{x1,... x5 }CX

< Y 1aNEL LT

{xX1....x,}JCX

AKARgy, .. T

I
™

= I (|A%g).

Theorem 1 For every f: Xy — R we have

=Y I(fo.

k=0

Proof Let us define boundary operators §;, i =1, ..., k, k € N. By definition, the
function §; fx is obtained from f; by taking x; = 0. Obviously, §; = 1 — A;, where by
A; we denote the above defined operation A with respect to the variable x;.

For every finite set I of natural numbers, put

sr=[]6. ar=]]A
iel iel

For every fixed n, let CI denote the set {1,...,n} — I. We note that for any f the
function §; f,, depends only the variables (6;, x;), i € CI.
Let | X|=n, X ={X1,...,%,}, X; = (6, x;). Using the identity

n
1= 1_[(5i +A) = Z Afdcr (10a)
i=1 1
we get
fX) = G, %) = Y. Adcify
Ic{l,....n)
=YY Assaf
k=0 IC{1,....n},|T|=k
=Y > ARE...LX
k=0 {jj.ixic
c{l,...,n}
=Y L(fio =Y I(fi).
k=0 k=0
This completes the proof. O
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Our next aim is to extend the stochastic integrals I to X'. Obviously it is possible
to extend them directly and pointwise using (8) only if the support of the function g
is a compact set in G¥. Otherwise we can extend I; only P-a.s.

Suppose f = f(xi,...,Xk), X; = (6;, x;) is a symmetric function on the domain Gk,
and let I = {i;,...,i;} be an arbitrary subset of {1, ..., k}. We shall use the short
notation

alf

8= ——.
! ax,-, ...8xi],

Let § > 0 be a positive number, by | f||x.s we denote the norm

k

k . .
1 fles = <l) sup (91, £1(€1(3))' 2e2(8)), (11)

oo G(i.5)

where

G(i, 8) = (G \ Gs)' x (Gs)*,

ci(8) = f xdIT, ¢ (8) = / dIl. (12)
G\G,s G6
Lemma 2 If f is a symmetric function on G* then for any § > 0

VG Ak fdri*

Proof Denote by B; the set of all X € G¥, X = ((61, x1), ..., (6k, xx)) such that
cardinality of the set {;: x; < &} is equal to i. It is clear that the B; are disjoint and

< fllks (13)

B; = G

-

Il
o

15

Using the symmetry of the function f we get

k . .
/BAkdek < (l> sup (91, f1(c1(8)) 2ca(8)*".

i G(i.8)

This completes the proof. u|

For every function f: Xy — R, f = (fi)ken,, No = {0} U N and any arbitrary num-
ber ¢ > 0 we define the function f;: X — R by the formula

fe(X) = f(X N Gy). (14)

fe can be looked upon as an approximation of f.
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We say that a measurable function f: Xy — R, f = {fi}j2, belongs to the space
F A(9) if the following norm is finite

1 fleam =3 I fillies (15)

= k!

We write E f; for [ f,dP.

Theorem 2 If f € FA(S) then for every e > 0

<1
Ef.=Y — | AFfdOx
=Y fG A (16)
k=0 £
Proof We have
<1
dP = ¢ G 7/ dr*. 16
ff e kZ:(;k! o fr (16a)

Using the identity (10a) we get

Lf fkdnk el ; H(Ga)‘ll /;;LC” ACISIfk l_[ H(dfl)

ieCI

k
=Y (G, )1< )/ AKT fdmikd,
j=0 G/

&

Substituting this expression into (16a) we obtain

00 k
ffgdPZe—“<Gf>Z%Z(n(GS))""<kk z)/ Al fdmr!
k=0 " j=0 - Gi

_ 1o TH(G))K!
_ n(G,) _ So\Me)) ! !
= le =D /GéAf,dH

=0 " k=l
=Y / Al fdr,
=0 7 Gt
This completes the proof. m|
Corollary We have
1
E((g). = 7; [ a%drt (7
k‘ Gi{
Proof This follows from Theorem 2 and (9). |

Later we prove that, for every f e FA(S) the approximating function f. (14)
converges in L; as ¢ | 0 to some extended function f~. At first we consider this
problem for the stochastic integrals.
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Theorem 3 Let g: G — R be a measurable symmetric function and assume | g||r.s <
0o. Then

lim(/(g)).

exists in the L, sense.

Remark We call this limit an extended stochastic integral and use for it the same
notation /(g) as in (9).

Proof For every ¢ > 0 let g, denote the function

8 ((O1,x1), ..., Bk, X)) = (01, X111 00y (X1))s - - -, Brs Xidie,00) (XK))),

where 1j, ) is the indicator function of the set [g, co).
It is easy to show that

Afg. = Afg 1 (18)
and
(Ik(8)e = 1k(8e)-
Let0 < &) < &. We have
El(1k(8))e, — (Ik(8))e,
= El(Jk(8) — 1k(8e,))e |
= E[(Ix(8 = 8e,))ei|
Using (10), (13), (17) and (18) we get
El(1k(g = 8e:)er | < EU(1A*(8 = ge)D)e,

1
== / A Ak (g — go)DdITF
e

1
I Ak — g, Hk
k![Gfl| (g — geld

= |AFgldTF — 0.
k, Gfl\Gi‘z e1,60—0

Using Cauchy’s criterion we get the statement of the theorem. O

Now we construct the extended function associated with an arbitrary function f €
FA(S).

Theorem 4 For every function f = { fil2, € FA(S) the Ly-limit of f; as e | 0 exists.
Calling it f~ we have

=" (o (19)
k=0

(note that in (19) we use the extended stochastic integral Ix( fx) given by Theorem 3).
@ Springer
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Proof Using Theorem 1 and (14) we get

fo=Y Tk(fo))e.

k=0

Every term of this sum converges to Ix(fx) as ¢ — 0. Using (10), (17) and (5) we
get
1
EI(()l = B8 ). = 55 [ 18" flart
*J Gk

1 1
- E/G ¥ fdT < ) il

This completes the proof. o

Corollary For F € FA(S) we have

~_ ~iD _ o | k k
Ef _/f dP_Zk!/GkA fudrT*, (20)
k=0
Proof This follows easily by taking ¢ — 0 in (16). ]

Remark Let us make a few comments on formula (20). Consider the measure P as
a linear functional f +— (P, f) = E f. If the function f is finite in the sense that it
only depends on the configurations in a finite volume, (so that f(X) = f(X ) G.)
for some ¢ > 0) then we can represent our linear functional in the following form

(P p=Bf =y L[ pant,
k=0 . Gk

But this formula works only if f is finite. For arbitrary f we need some regularization
[5]- One can consider the formula (20) as a regularization of this linear functional.
It is not surprising that this regularization is in the form of a sum where each
term f G A ,dIT¥ is a standard regularization [5] of the linear functional (IT%, f;) =
= fxdIT*. For the first time this regularization formula appears in [16]. Note that
in [3] a formula for the regularization of the linear functional (P, f) was already
proved in the case where the measure IT has a stronger singularity at the point 0 (so
that [ min(x, 1)dIT = oo and [, min(x?, 1)dIT < c0). In this case the regularization
formula for the linear functional (P, f) = E f has the following form

00 1 -
(P =Ef =Y [ Bt pant,
*—0 . Gk

where [, A¥ fidIT¥ is the standard regularization of the linear functional (IT¥, fi) =
Jox fxdIT¥, so that for k = 1 we have

Af©O,x) = f@O,x) — f(6,0) —xf(6,x) L 1x).
@ Springer
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3 The Extension of the Mapping from X to X

Initially we define our mapping as a mapping from & to & and then, using results
of the second section, construct an extended mapping. Note that we always consider
mappings that change only the real coordinate of each point of the configuration (so
that X = {01, X1 .. O X0} > Y = {01, Y1), - . Ok, Yi)))-

Let Fy = Fy(x, X) be a continuous function of the arguments ¥ = (6, x) € G, X €
A and taking values in [0, c0). Suppose that

a) Fy is differentiable with respect to x € [0, co) with % Fy >0,
b) For every L > 0

sup [ Fo(x, ) — Fo (X, )l Fa@ — 0. (21)
xeSx[0,1] e—>0

Let us define the mapping F: Xy — &) by the rule

X=1{&,....%} ={61,x1),..., O, xp)} —

Y = {(elvFO(fle))v"'v(elwFo(ikv X))} (22)

(by definition we put {#} — {#}).

By Fx we denote the restriction of F to G* so that F = {Fi}3- Using Theorem
4 and (21) for every X € G we extend (in the L,-sense) the function Fy(X, ) to X.
Moreover, for every L > 0, we shall extend this function uniformly with respect to
X e Sx[0, L]

Let{L,}, L, >0, L, — oo be an increasing sequence of positive numbers. Using
standard arguments we prove that for P -a.s. X € X the function Fy((0, x), X) is
continuous with respect to x € [0, co). We use for this extended function F: X — X
the same notation F.

4 The Absolute Continuity Conditions

Let F = {Fy})32, be a mapping Xy — A&, defined as in the third section, and let us
denote by the same letter F also the extended (in the sense explained in the third
section mapping.

We suppose that for every k € N and for every 0y, ..., 6, € S the mapping (x,,
ey Xk) > (1, ..., Vi), Where

(61, Y, -y Bk yi)) = Fie((61, x1), ..., 6k, Xk)), (23)

is a diffeomorphism. By J; we denote the corresponding Jacobi matrix.

By ® we denote the class of all bounded, continuous and finite function on X
(where finite is understood in the sense of the remark at the end of the second
section).

It is obvious that if we find a function u € L,(X, P) such that for every ¢ € ®

/goo FdP = deP (24)
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then we get immediately that the measure PF~! is absolutely continuous with respect
to P and

dPF-!
=u.
dpP

In what follows we at first define the function u as a function on X} and then, using
the methods of the second section extend this function from A} to X.
Using (20) we get

=1
/‘P o FdP = Z o /k A*(gy o FrydITk,
k=0 /G

After a change of variables in every term of the latter sum we obtain

=1
/ goFdP=" o /G ) A gdmi¥, (25)
k=0

—1
where i =4T15 5o that for ¥ = (%1,...,%), ¥=0},x), px®=pE)pxa)...

p(xg)

pr(F ' (%)

® = ,
W = @)

(26)

(where we assumed that py and J; do not vanish). Now we transform the R.H.S. of
(24). Using (20) we get

=1
/ pudP ="y o /G ) A (@) dIn®. (27)
k=0

Let us define boundary operators §;, i = 1, ..., k, k € N. By definition, the func-
tion §; fx is obtained from f; by taking x; = 0. Obviously, §; + A; is the identity
operator, where by A; we denote the operation A with respect to the variable x;.

For every finite set / of natural numbers, we put

8 :]—[5,», A; :HA,».

iel iel

By CI we denote the set {1, ..., k}\ L.

Lemma 3 Let f, g be symmetric functions on G*. We have

A(fey =Y AscifAcig (28)

where the summation in the latter expression is extended over all subsets of
{1,..., k}.

@ Springer
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Proof We have

Ak(fe)

k
Ak<( [Teai+ a,->f)g)
i=1
=A"< > (A15c1f)8)
Ic(l,....k}
>
I

AR(A18cr Y-
1,...k}

To conclude the proof, it remains to observe that

A (Arc1 )g) = Arder fAcig.
i
If we combine (27) and (6) with Lemma 3 we get (/ being equal to the cardinality
of the set /)

dp = Ly (K Alg Ay, dTT*
ou = Z E Z i o (7] U
k=0 =0

k
Al Ay dTTk
Zl,(k_l),/ o Ay

1=0

1 o]
ﬁ Z ( _l)’ ./ Al(plAk_[udek

1
k

e 109

~
Il
=)

/k [ Ao A*uy dIT*
G +i

.\.
Il
<)

I
¢
= =
*\ »Mg T

1
I

wllﬂz

1
Al(/)l(z E /Gk Akqude)dH’. (29)
k=0

Now we define an operator A. The domain of the operator A is taken to be the
set of measurable functions { f : Xy — R, f = { fi}2,} for which Y 32 & [ [AF fral
dIT* is finite for any / > 0. By definition we put

> 1
(Af), = Z o /Gk A fdITk, (30)
k=0

Substituting (30) in (29) we get
N ! R k k
/(pudP => i /G Alg(Auwydi’ =3 i /G AF g (Au)dIT*. (31)
1=0 k=0
Comparing (24), (25) and (31) we get the equation

Au = . (32)
@ Springer
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Our next aim is to construct the inverse operator A~'. For this we define another
operator 7.

For the symmetric function g G¥ — R we define the function 7f : Gk-! — R by
the formula

TgXy, ..., Xk—1) = fc Arg(Xy, ..., X1, X)dTT (xg) (33)

(in this expression by A; we denote the operator A with respect to the variable xy).
Further, for the function f e FA(S), f = {fil;2, by definition we put

T =AT fir1}iZo-

Lemma 4 For any function f € FA(8) we have Af = (exp T)(f) with
Tk

(exp T)(f) = Z i

(34)

Proof First let us consider the action of the operator A on the stochastic integrals. It
is easy to prove that if f = I;(g) then

Af = Z L (T'g).
j=0 I
Now, for any function f € FA(S) using theorem 1 we have

Af = A(Z (0) = Y- A

k=0 k=0

Z Ik AT fi) ZZ Y L (T fio)
k=

0 j=0 :0 k:
=1 1.
:Z—(Zlk<Tffk+,>) Y =TV f=p D).
j=0 ! k=0 j=0 J:
O
Now it is clear that
o0 Tk
AT f=exp(-T)(f) = Z(—l)k—f
k=0
or
e (D K k
A=) A fidITt (35)

k=0

Further, from (32) and (35) it follows that on Aj the function u is equal to
exp(—T)y. Now, to extend this function to X we must prove that exp(—7)y belongs
to FA(S).

@ Springer



14 Acta Appl Math (2006) 94: 1-19

Lemma 5 For every function f € FA(S) we have

lexp(=T) fllFac) < Z —||fk||k,s (36)

kO

Proof For simplicity we consider only the case G = [0, 00). Using (11), (35) and (13)
we get

ICA™" Pully < i(’) sup

‘=0 [0.81 x[8,00)'i

(1)

1 o)
/ 1
(l.> sup Y- / |ARB i FenaldTTF - (c1(8)) 2c2(8))
0

= ]
i— [0.8]7 x[8,00)!~ k=0 k!
/ k
[ k
< su 0 g 7
< () 1 1,2 7 E (}) ,- p HI (it ) Jiet]
0 [0.5] ><[8 ) 2o =0 [0,817/x[8,00)

x (c1(8)7(2e2(8) (1 (8)) (2c2(8))

o Ik
1 N (k
:E::E 2 (z)(}) Cosup (i fie]

=0 . =0 /,:0 [OAS]H»]X[{S’OO)/HJf(H»D

x(c1(8)) (2¢(8))FH=+D

k+1

- Z x Z sup 10(1,...m) Jie|

k=0 m=0 [0.8]7 x[8, oc)k+l m

min(m,l)
l k m —m
x Y ()(m_i)(cm) (2c2(8)

i=0

IA

Z* Z sup [041,...m) Jreti|

=0 k' szlO.Sl"’x[ﬁ,oo)"”*’"

I+ k |
X ( ; )(a(s))"%zcz(a))"”*’” =2 gl festllesss:
k=0

Summing w.r.t. / we get

1 gy QL
1A™ Fllrae = D0 7 IA Yl < D05 D7 o el
=0 " k=0 '

=0

3

L& il L
RPNy Dy ;zw ]
Z £l 27,
1=0]
This completes the proof of the Lemma 5. O
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Now, taking into account (24), (25), (31), (32) and (36) we obtain immediately the
following result.

Theorem 5 Suppose that the function Fy(x, X), where X € G, X € Xy, satisfies (21)
and the function F: Xy — Xj defined by (22) satisfies (23). We also suppose that the
functions

_dn*F!
KT ank
satisfy (6) and for some § > 0
> 1 Wles < oo,

k=0

Then the measure PF~" is absolutely continuous with respect to P and

dPF-!

— (=T~
qp — VT

5 Some Examples
5.1 ‘Poissonian’ Transformations

At first we consider the case where the function Fj is of the form Fy(x, X) =
fx) = f0O,x), 68, xe[0,00). We suppose that for every 8 € § f(@,-) is a
diffeomorphism on [0, co) and f(0, 0) = 0. By ¢(X) = ¢ (6, x) we denote the inverse
function f~'(6, -) and by ¢'(x) we denote its derivative w.r.t. x.

In this case we have

k
Vi, %) = [ [v @D,
i=1
where

Plp(@)¢' ()
px)
We remark that the function v = {y};° satisfies Ty = Ay, with A = [ Ay dIl.

Therefore e~ Ty = e~*1. Now from the Theorem 5 it follows that if (6, 0) = 1 and
l¥]l1.s < oo then PF~!is absolutely continuous with respect to P and

v(x) =

dPF-!
dpP

X) = Py X =etlim [[ v@=e*[]vE.

XeXNG, XeX
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5.2 ‘Nonpoissonian’ Transformations

At first for every k > 0 we define an inverse mapping &, = F . We define the
function @y (¥, X) by the formula

Oo(x, X) = xe‘p(})H(Zyex y() (40)

and then, by definition, we put

Qr(Xy, ..., X)) = (01, 1), - ..., (O, Xk))
= (61, ®o(x1. X)), (62, Po(Xa, X)), ..., (bk, Po(Fx. X))

where X = {x|, ..., Xx}.

We remark that the functions ¢ and y in (40) are functions of the arguments 6 €
S, x € [0, 00). By ¢’ (resp. y’) we denote the derivative of f (resp. y) with respect to
the real argument. We suppose that the functions ¢, y, H are measurable and satisfy
the following conditions

1. a)g@,-) € CY([0,00)) for every 6 € S

b) ¢(#,0) =0

)¢ >0

d) The functions x¢’(¥) and x¢” (x) are bounded (uniformly by 6 € S).
2. a)y@®,) e CZ“([O, 00)) for every 6 € S,

b) The function xy’(x) is bounded (uniformly by 6 € §),

c) Forsome § > 0y (0, x) =0foreveryx < 4,60 € S.
3. a) He C[0,0)

b) H>0and H' > 0.

We also suppose that the intensity measure IT is of the following form

dx

xlte’

T(d6, dx) = 7(d6) a e (0, 1). (41)

We cannot check directly the conditions of the third section, but later we prove
that under the conditions 1-3 the mapping @, for every k has a strictly positive Jacobi
matrix and the determinant of this matrix is larger than 1. This means that &y is an
injective mapping. Also it is easy to prove that ®;(G¥) = G* (so, CD,:l is uniquely
defined) and that the function F = {F )2, = {@;1 J72, can be extended to X.

Our next aim is to calculate the functions . At first we calculate the Jacobian of
the mapping ®;. We recall that all differential operations take place with respect to
the real variables, and 6 € S is a parameter.

@ Springer
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The Jacobi matrix of the mapping ¥ is equal to

et 0 0 -~ 0
0 e o ... 0
0 0 effe ... 0
0 0 0 .l

L+x1o' D H+ x1oGDH'Y' (X2) -+ x19G)H'y' (Xp)
+x10(xX)H'y'(x1)

XX H'y' (X)) 14+ X0 C)H+ -+ X0(X) H'y' (Xi)
+x20(X2) H'y' (%)

X X)) H'Y' (X)) x3p(X)H'y'(x2) - x30(3)H'y' (Xk)

xepX)H'y' (%) xpp)H'y' (%) -+ 14 xx¢’ (X)) H+
+xrp (X)) H'y' (Xi)

(where H = H(Y [y y (%)), H' = H'(C1, vy (®)).

To calculate the determinant of the latter matrix we multiply the second row of
this matrix by x;¢(x,) and after this subtract the first row multiplied by x,¢(x,). Then
we multiply the third row by x;¢(x,) and after this subtract the first row multiplied by
Xx3¢(x3) and so on. After these transformations we get a matrix with nonzero elements
on the first row, first column and on the main diagonal. It can easily be checked that

k
T = e Zhiv@ ( [ ]+ xe'&HH)

=1

k
+ Z (xm‘/)(xm)yl(fm)H, 1_[(1 + ngﬂl(f/) H))) (42)

m=1 J#Em

Thus we have

k
Ui, ... ) = e T v ( [T +x' G

J=1

k
+y (xmfp(fm)y/(fm)H/ [Ta+ xjw/(fj)H))>,

m=0 JEmM

(where H = H(Y L, y(&)). H = H(YL, y))).

Our next aim is to estimate |||« s. For this we calculate the derivatives of the
function ¥. In apcordance with (11) it is enough to only compute 9;;,.._; ¥« on the set
(G\ Gs) x G¥""where y(%)) =--- = y(®) = 0.
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We have

_ _ W H o
Ay i (X1, ..., Xp) = e @i 9D

><Qﬂuﬂ§:¢@p+fffﬂwﬁﬂ+xm%ﬁn

j=1 J=1

k k i
< [0t +x0'&)H) + H Z(xmso(fm)y/(fm)H’l_[(w/(f/) +x,0" (X))
J=it1 m=i+1 j=1

k
x [T a+ x,-go’@)H))).
=it
j#m
We see that

sup |y Wkl < MK,

(G\Gs)ixGE

where the constant M does not depend on k.
Thus we get

1Wkllis < M5(ci(8) + 2¢2(8))F

and
> el < oo.
k=0

So, from Theorem 5 we have the absolute continuity of PF~! with respect to P and

dPF~!
dp

= (e Ty)™.
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