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ADDITIVE FUNCTIONALS OF SEVERAL LEVY PROCESSES
AND INTERSECTION LOCAL TIMES!

BY MICHAEL B. MARCUS AND JAY ROSEN?
City College of CUNY and College of Staten Island, CUNY

Different extensions of an isomorphism theorem of Dynkin are devel-
oped and are used to study two distinct but related families of functionals
of Lévy processes; n-fold “near-intersections” of a single Lévy process and
continuous additive functionals of several independent Lévy processes. In-
tersection local times for n independent Lévy processes are also studied.
They are related to both of the above families. In all three cases sufficient
conditions are obtained for the almost sure continuity of these function-
als in terms of the almost sure continuity of associated Gaussian chaos
processes. Concrete sufficient conditions are given for the almost sure con-
tinuity of these functionals of Lévy processes.

1. Introduction. In this paper we develop different extensions of an iso-
morphism theorem of Dynkin and use them to study two distinct but related
families of functionals of Lévy processes: n-fold “near-intersections” of a sin-
gle Lévy process and continuous additive functionals of several independent
Lévy processes. We also study intersection local times for n independent Lévy
processes. They are related to both of the above families. In all three cases,
sufficient conditions are obtained for the almost sure continuity of these func-
tionals in terms of the almost sure continuity of associated Gaussian chaos
processes. Results from [3] are used to give concrete sufficient conditions for
the almost sure continuity of these functionals of Lévy processes.

Let (Q, 7(t), X(t), P¥) be a strongly symmetric Lévy process in R? with 1-
potential density u!(x). The definition of a strongly symmetric Markov process
is given in [5]. For the purposes of this paper it is enough to note that this
means that the Lévy process has a symmetric transition probability density.
We also require that the 1-potential density satisfies

(1.1 /|x|°‘u1(x) dx < 00

for some « > 0. This holds, in particular, if X(¢) is in the domain of attraction
of a stable process.

In [4] we consider the n-fold intersections of X = {X(¢), t € R*}. This
entails studying a functional of the form

A2 Lyt =g [ [ TTFAX() = y)dt dtdu(y),
5 j=1
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where f, is an approximate §-function at zero. The idea is to take the limit
as ¢ — 0. But, when n > 1, the limit is infinite. This is dealt with by a
process called renormalization, which consists of forming a linear combination
of {L,, .},_; which has a finite limit as £ — 0. This is done in [4] and requires
a considerable amount of complicated analysis.

In different types of intersection problems and in the study of continuous
multiply additive functionals of independent Lévy processes, we can analyze
functionals similar to L, ,(u,¢) without renormalization. We consider three
cases.

CASE 1 (Intersection local times (ILTs) of independent Lévy processes).
Let (Q;, 7(t), X ;(¢), P’]C-), Jj =1,...,n be independent strongly symmetric
Lévy processes on R?. Let u be a positive measure on R?. Define

A8 Lyt = [ [ T17AX () = 9)dty o diydu(y)
s j=1

When the limit, as ¢ — 0, of in,g(u, t) exists for each x € R? we think
of it as measuring the n-fold intersections, up to time ¢, of the paths of the
n independent Lévy processes X ;, with intersection points weighted by the
measure u. Let u, denote translation of the measure u by x. Note that

A0 Lret)=[ [ THFAX )~y = 0)dty - dty da(y).
5 j=1

When the limit of (1.4) exists in L? of the probability space, as ¢ — 0, for each
x € R?, we consider the stochastic process

(1.5) Zn(”’x’ t) =def ll_I)I(l) f’n, s(:u“x’ t)
on R? x R*. In Theorem 1.1 we give a sufficient condition for

(1.6) (L, (e, 8), (x,2) € R? x R*)

to have a version which is continuous almost surely.
L,(p,,t) is a continuous additive functional of several independent Lévy
process. We now consider these processes in greater generality.

CASE 2 (Continuous additive functionals (CAFs) of several independent
Lévy processes). Let X,..., X, be n independent strongly symmetric Lévy
processes in R¢, with associated o-fields . +» probabilities P;Y and translation
operators 0; ;. Let ui(x) denote the 1-potential density of X ;. A functional
A, ... 1s called a continuous additive functional of the independent Lévy
processes X j, j = 1,...,n when it is positive, continuous and increasing in
ty,...,t,, measurable with respect to ®'}:1 T, and is separately additive in
each variable, that is, when

(1.7) A,
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An example of such a continuous additive functional is given by

t ty
(1.8) Aty = [ [ P& X)) dry

where f is a positive measurable function. When A, , is a continuous ad-

ditive functional, we define the “1-potential” of A to be
1 NAERTTIN G
(19) (X,03) Oy = BRI (A ),

where Ay, ..., A, are independent mean-1 exponential random variables.
One can show, as in [2], IV.2, that a continuous additive functional is deter-

ey

mined by its 1-potential whenever the latter is finite. Here, E}" " jf” denotes
expectatlon Wlth respect to the product measure ® Pi/’ A Where for each
J» P ol = P ® P A and PA is the probability measure for Aj.

Let t = (tl,.. t,) and let n be a positive measure on (Rd)”. We use
(X1_1 L j)(1, t) to denote the continuous additive functional with 1-potential,

(1.10) (jélU})M(yl,...,yn)zfHlu}(yj_xj)du(xl,...,xn),
j:

whenever such a continuous additive functional exists. In Theorem 1.2 we
obtain a sufficient condition for the almost sure continuity of

(1.11) {(j%le)(Mx, 1), (x, 1) € (RY)" x (R+)n}

where u, denotes translation of u by x € (R%)".

CASE 3 (n-fold “near-intersections” of a single Lévy process). Let (Q, 7 (),
X(t), P*) be a Lévy processes on R?. Let u be a positive measure on R? and
let x = (xq,...,x,) € (R?)". Define

(112)  L(xtp) = [ /[0 o TLFeX (@) =y =) dt;duly)
P j=1

and set

(1.13) L'(x,t; ) = lir% L™%(x, t;p),

whenever this limit exists.
Heuristically we have

) Lew=[ [ TT8X )~y —x)dt;du(y)
5 j=1

where & is the Dirac delta function at zero. Thus L"(x, ¢t; ») measures the
amount of “time” when X(s;) differs from y by x; foralli =1, ..., n, with y
weighted by u. When x; — x ; is close to zero for any i # j, L"(x, t; u) actually
measures “near intersections.” When x; — x ; is close to zero for all i # j, 1 < i,
J <n, L"(x, t; ») measures n-fold “near intersections.”
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In general L"(x, ¢; 1) blows up as the x; —x; — 0. In fact, if x; = x; for any

1 # j, the limit in (1.13) does not exist. In Theorem 1.3 we obtain a sufficient
condition for

(1.15) {L"(x, t;n); x € (R)% x R}

to have a version which is continuous almost surely, where

(1.16) (RY)L =ger {x = (1, .., )00, £ x5, Vi, Ji i # )

Continuity of the three types of processes described above is implied by the
continuity of corresponding Gaussian chaos processes, which we now define.
Let X;,..., X, be n independent strongly symmetric Lévy processes in R?,
with 1-potential densities u}(x), j=1,...,n. For positive measures u on R
let

117 7 = | [ [(whx = )" du) dia(y) < o0,

We define {G ; ,,v € f}} to be an independent mean zero Gaussian process

J.vs
with covariance

(1.18) E(G, 4G, 4) = //uﬁ(x — y)do(x)dd(y)

for 0,¢ € f}. Let f, be a smooth approximate identity. That is, f.(y) is

a smooth positive symmetric function on (y, &) € R? x (0, 1] with support
in the ball of radius ¢ and such that [ f,(y)dy = 1. Let ps(dy) = fs(y)dy
and p; .(dy) = f5 .(y)dy, where for any function A(y) we use the notation

h.(y) = h(y — x). It is easily seen that p; ,(dy) € j}. Let
(1.19) G es=at Gjp,.
and
(1200 whso(x =) =aer [ [uh(y = )5 (950 (¥)dy dy.
We see that for each j, G; , 5 is a mean zero Gaussian process with covariance
(1.21) E(Gj G v5)= ui 5.5 (x — ).
We define the second-order Gaussian chaos process

(1.22) H G2, ;- EGS ;.

Jrx, 8 =

Also for positive measures u on R, we define

(1.22a) fz’”={u' [/ (ﬁu}(x—y>)2du<x>du<y><oo .
j=1
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and for positive measures u on (R%)" we define

jZ, n

(1.23) n 2
:{M‘ /f(]‘[uﬁ(xj—yj)> Ay, .oy 2,) (e, -y y,) < 0OV
j=1

Corresponding to the processes defined in Cases 1-3, we define three dif-
ferent classes of Gaussian chaos processes.

1. Let x € R? and let u € £%",

(1.24) A1) =aor T [ ] H iy 5 dR().
j=1

This limit exists in L2 of the probability space. Note that 4 (x;u) =
H#(0; n,); that is, the dependence of #(x;u) on x is only through the
translated measure w.

2. Let x € (R?)" and write it as (xq,...,x,). Let u € £27",

(1.25) Ho(x: 1) =aor T [ 1 H iy, 5 dR(9).
j=1

This limit exists in L2 of the probability space. Note that #(x;u) =

Ho(0; )
3. Let u € 2" and note that by the Schwarz inequality 4" c 42", for all

r <2n. Let {Gij)g}izl be independent copies of G, 5.

(126) A (xip) =g lim [ [] GV, 5dn(y).  x e (R
j=1

This limit exists in L2 of the probability space. Note that Hy (x5 0) # Hs ,
(0; i,.). In fact u, makes no sense. The measure u is on R?, whereas x €

(RY)".

THEOREM 1.1 (Continuity theorem for ILTs). Let u € £*". If {H#(x;u),

x € R} is continuous almost surely then {Zn(Mx, t); (x,t) € R x R,} is
continuous almost surely.

THEOREM 1.2 (Continuity theorem for CAFs). Let ue £2". If {#(x;p),
x € (RY)"} is continuous almost surely then {(X521 L) (s b1 -5 805 (2, 8ps
.o ty) € (RY)" x (RL)"} is continuous almost surely.

THEOREM 1.3 (Continuity theorem for “near intersections”). Let u € %"
and assume that for each 1 < r < 2n, {#; (x;p), x € (R?)"} is continuous
almost surely. Then {L™(x,t;p), (x,t) € (R”l);‘rE x R*} is continuous almost
surely.



1648 M. B. MARCUS AND J. ROSEN

Let x = (xq,...,x,) € (R?)" and similarly for y. In the course of proving
Theorem 1.2 we show that the limit, as ¢ — 0, of
n t;
127 T[T #eXs0s) = ) dsy diat)
=170

is continuous almost surely on (R?)" x (R, )". Comparing this with (1.3) we
see that, by taking u in Theorem 1.2 to be supported on the diagonal of (R%)",
Theorem 1.1 follows from Theorem 1.2 under the possibly stronger hypothesis
that {#(x; 1), x € (R?)"} is continuous almost surely. The proof of Theo-
rem 1.1, as stated, is exactly the same as the proof of Theorem 1.2 but with
x € R? instead of (R%)".

The processes in Case 1 are also related to those in Case 3 in the sense that
the examples given in Examples 1.1 below are valid for both the continuity of
(1.15) and the continuity of (1.6). This is because our methods for obtaining
simplified sufficient conditions depend on the support of the measure w. In
both (1.6) and (1.15) the measure is supported on R?, whereas in (1.11) it is
supported on (R%)".

We now use Theorems 1.1-1.3 to obtain concrete sufficient conditions for
the continuity of the processes in (1.6), (1.11) and (1.15) in terms of {ui -1
and u. We do this by finding sufficient conditions for the continuity of the
chaoses /], #; and ;. This is done by showing that the continuity of each of
these chaoses is controlled by the continuity of a related decoupled mean zero
Gaussian chaos. We use a well-known sufficient condition for the continuity
of Gaussian chaoses.

Let {.7,(x), x € T} be a mean zero mth order Gaussian chaos process on
T, where T is some index set. For x, y € T set

(1.28) (%, 9) = (E(S(2) = (1))

A sufficient condition for {.7,,(x),x € T} to be continuous almost surely is
that

1/2

D
(1.29) fo (log N, (T, &))™?ds < oo,

where N, (T, ¢) is the minimum number of balls of radius ¢, in the metric 7,,,
that covers 7', and D is the diameter of T' with respect to 7,,. Here N (T, ¢)
is called the metric entropy of T' with respect to 7,,.

One can readily obtain 7,, for decoupled chaos processes but, generally, it
is complicated and we don’t know how to make sense of what condition (1.29)
means in terms of {u§ -1 and p. In [3], with certain smoothness conditions
imposed on the 1l-potentials or on the measures u, sufficient conditions are
given for (1.29) that are easy to understand. We use these conditions in The-
orems 1.4-1.6. In Section 6 we show how they follow from the results of [3].

In Theorems 1.4 and 1.5 we use the condition that the 1-potentials are in
Class A. We define this class as follows: let A: R? — R! and b € RY. Define
Aph(s) = h(s+b/2) — h(s—b/2) and Ag’ch(s) = ApA h(s). (We use A to denote
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symmetric difference.) We say u! belongs to Class A if it is radially symmetric
and u!(|s|) is regularly varying at the origin, u! is bounded away from the
origin and there exists an s; > 0 such that for |s| < s,

~ 1
(1.30) Byl = Ol for ol <
and
12 1 u'(s) |s]
(1.3D) B )] = CQblle)* 3 for Bl Je < 5.

Also, if u!(|s|) is slowly varying at the origin we require that it is asymptotic
to a decreasing function at the origin. This condition is clearly satisfied when
u'(|s|) is regularly varying at the origin with index less than zero. Let |s| = r
and consider (u!(r)), the derivative of u! with respect to r. We require that
for all ry > 0, (u'(r)) v (u'(r))" < C,, for all r > ry > 0, where C, is a
constant depending only on r.

Class A includes the 1-potentials of radially symmetric stable processes,
including Brownian motion as well as Lévy processes in their domains of
attraction. In [4] we show that the 1-potentials of a large class of symmetric
Lévy processes, which we call “stable mixtures,” are in Class A.

Since we are interested in “several Lévy processes” or in “intersections,” we
are really only concerned when n > 2 in Theorems 1.1-1.3. The conditions
that u € 42", %" or £2" for n > 2 restricts the Lévy processes to which our
results apply. When u € 2" or 42" we can only consider the 1-potentials of
Lévy processes on R? for d = 1 or 2. Furthermore, for stable processes, when
w € 2", the index of stability, say «, must satisfy « > d(1 —1/2n), except for
Brownian motion in R? and the symmetric Cauchy process in R!, for which
there exist measures u € &2 for all n. Also, since we ask that u!(0) = oo, in
R' we only consider stable processes with index a < 1.

The remarks in the preceding paragraph all follow from that fact that,
if (1.17), (1.22a) or (1.23) hold, they must hold for Lebesgue measure on [0, l]d.
This means that if u € £?" we must have

(1.32) /[0 1]d(ul(x))Z" dx < oo

If u € #2™ we must have
(1.33) / [T (u}(x))* dx < oo
0.1 ;7

and if u € f,(f’ ") we must have that

2 :
(1.34) /[0’ 1],1(”;(36)) dx < 0o, Vi< j<n.

We see from (1.34) that in order that u € £%" we can only consider the 1-
potentials of Lévy processes on R? for d = 1, 2 or 3. Furthermore, considering
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only stable processes, we have that when u € 427, the index of stability «,
must satisfy « > 1 when d = 2 and a > 3/2 when d = 3. As above, in R! we
only consider stable processes with index o < 1.

We now give sufficient conditions for the continuity of the processes in Cases
1-3 that are easy to compute.

THEOREM 1.4 (Continuity of “near intersections”). Let u € £%*. Then
{L"(x,t; ), (x,t) € (Rd); x R™} is continuous almost surely if:

(i) misin Class A and
ass) [ [ (=) (og 1/lx — ¥ dp(x) du(y) < oo
x—y|<e

for any &,6 > 0.
(i) Without requiring that w is in Class A,

) 1 1/2
(136 6 = O GperEE)

& € R?, for some 8 > 0, where 7 [-] denotes Fourier transform.

Note that (1.35) holds with respect to Lebesgue measure on [0, 1]¢ if and
only if

137 [ 4 (#0) " Qog 171+ dx < ox.

THEOREM 1.5 (Continuity of ILTs). Let u € £%". Then {E”(Mx, t), (x,t) €
R? x R*} is continuous almost surely if:

(i) misin Class A and
(1.38) //‘ ‘ [T(uk(x— y))2(1og 1/|x — y)@* dp(x) du(y) < oo
x=ylse j_q

for any ,8 > 0.
(i) Without requiring that u is in Class A,

1 12
(1.39) A(&)] = 0( ) ’
Ol = O\ ST @@l og g

& € Re, for some & > 0.

EXAMPLES 1.1. Obviously the conditions for continuity in Theorems 1.4
and 1.5 are the same when all the u§ in Theorem 1.5 are equal. In this case
the following examples, taken from [3], are examples of 1-potentials u! and
measures u for which {L"(x, t; ), (x,t) € (Rd)’; x RT} and {E"(Mx, t),(x,t) e
R? x R*} are continuous almost surely. Note that in these examples (1.36),
and equivalently, (1.39) are satisfied.
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(i) u! is the 1-potential of Brownian motion in R? and
(1.40) (§)] = O(log " (|¢])) as |¢] — oo,

& e R?, for some ¢ > 0.
(ii) u! is the 1-potential of a symmetric stable process in R? of index 2 —
1/n <a <2 and

(14D Ja(®)] = O(I€* " 1og "2 (g))) as ¢ — ox,

& e R?, for some ¢ > 0.
(iii) u!is the 1-potential of a symmetric stable process in R! of index 1 and

(1.42) ()] = O(log *"*(|¢])) as ¢ — o,

& e R, for some ¢ > 0.
(iv) u! is the 1-potential of a symmetric stable process in R! of index 1 —
1/2n <a <1 and

(143) (@) = O(J& """ log™ " H(|g])) as [£] — oo,

& e R!, for some ¢ > 0.

We next consider sufficient conditions for the almost sure continuity of

{(X"_y L j) (1> 1), (2, 8) € (RT)" x (R, )"}
We first note that when w is a product measure the situation simplifies

considerably. If u(y) = p1(31) - - #tn(¥,) Where y = (31, -, ¥,), then

s

(1.44) (J,>=<1 L j)(ux, t) = Hl Lj,
J:

where L" , is the continuous additive functional of X ; with Revuz measure v.

Let X be a Lévy process with 1-potential u! and let L} be the continuous
additive functional of X with Revuz measure pu. Sufficient conditions for the
continuity almost surely of {L}*, (x, t) € R? x R} can be obtained from The-
orem 1.5 with n = 1 and examples are given in Examples 1.1. Continuous
additive functionals of the type L} are studied extensively in [6]. In some
cases significantly sharper results than those given by Theorem 1.5 can be
obtained.

The next theorem, which is taken from [3], gives sufficient conditions for
the continuity of {(X"_; L ;)(u,, ?), (x,¢) € (RY)" x (R,)"}. It is particularly
interesting when w is radially symmetric on (R%)".

THEOREM 1.6 (Continuity of CAFs). Let {ui 1 be the 1l-potentials of
strongly symmetric Lévy processes on R?. Let h;:R* — R*,1 < j <n be
increasing and be such that

u({)
E .
(1.45) fRd hj(|§|) d{ < oo Vi< j<n.
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Let w be a finite positive measure on (R)". If

1 12
1.46 7 == O s
(1.46) IA(2)] (@mwwmmMQ

& € (RY)", for some & > 0, then {(X521 L)y, 8), (x,2) € (RH)" x (RL)"} is

continuous almost surely on (R%)".

In order to compare the conditions in Theorems 1.4 and 1.6 we give exam-
ples when (1.46) is satisfied with ul = --- = ul =4 u'. The following are
taken from [3].

ExAMPLES 1.2. Each of the following conditions on u! and & imply that
{(X51 L)y, 8), (x,2) € (R?)" x (R,)"} is continuous almost surely, where
d = 1,2 or 3 according to whether ¢ € (R')", (R?)" or (R?)".

(i) u! is the 1-potential of Brownian motion in R? and
(1.47) (&)l = O(log " *)(1¢])) as |¢] > oo,

¢ e (R?)", for some & > 0.
(ii) u! is the 1-potential of Brownian motion in R? and

(1.48) ()] = O(1¢1™" 1og ™" )((¢))) as |&] — oo,

& e (R?)", for some & > 0.
(iii) u! is the 1-potential of a symmetric stable process in R? of index 1 <
a < 2 and

(L49)  [a(&)] = O(I& "= 1og™™/*(|g])) as |¢] — oo,

& e (R?)", for some ¢ > 0.
(iv) u!is the 1-potential of a symmetric stable process in R? of index 3/2 <
a < 2 and

(1.50) ()| = 0<|§|*(37a)n log—(Sn/2+s)(|§|)) as |&] — oo,

¢ e (R?)", for some & > 0,
(v) u!is the 1-potential of a symmetric stable process in R! of index 1 and

(151) ()] = O(log™*"*(|¢])) as ¢ — o,

& e (RY)", for some & > 0.
(vi) u!is the 1-potential of a symmetric stable process in R! of index 1/2 <
a <1 and

(152)  [a(#)] = O(I& =" 1og™ @ (|g])) as |¢] — oo,

& e (RY)", for some & > 0.



LEVY PROCESSES AND INTERSECTION LOCAL TIMES 1653

Clearly, given (1.46), it is easy to obtain examples when {(X_; L ;)(u,, ),
(x,t) € (RY)" x (R,)"} is continuous almost surely on (R?)" and the 1-
potentials are not all equal.

The rest of this paper is organized as follows. In Section 2 we develop the
isomorphism theorem which will be used in the study of CAFs of indepen-
dent Lévy processes. In Section 3 we use this isomorphism theorem to prove
Theorem 1.2. In Section 4 we develop a different isomorphism theorem which
in Section 5 we use to prove Theorem 1.3. In the final section we explain how
the concrete sufficient continuity conditions in Theorems 1.4-1.6 are obtained
from the results of [3].

2. Isomorphism theorem for CAFs of several independent Lévy pro-
cesses. In this section we extend a version of an isomorphism theorem of
Dynkin to obtain a relationship between CAF's of several independent Lévy
processes and Gaussian chaos processes. For v € & ]2 we define the second-order
Gaussian chaos

(2.1) H,(v) = lim / H; , ,dv(x),

where H ; . 5 is given in (1.22). It is easy to check that H(u) has mean 0 and
that for u,v € sz,

(2.2) EH j(w)H ;(v) = [ [ (wh(x ~ )" dus(x) dv(y).
When sz- # ( one can show that p, ,(dx) € sz. Let

(2.3) Hj(y’ ‘9) =def Hj(pe,y)'

When p € 2" we define

(2.4) (J_>:<1 Hj)(g, ) = /J];[l Hj(x;,e)du(xy, ..., %,)

for £ > 0. One can check that

2.5) <j>:<1 Hj) () =aer };1—{%(]'):(1 Hj)(s’ 2

exists as a limit in L? and satisfies

(2.6) E{(jxl HJ-)(;;,)} —0

and

(&) 1))

(2.7 n
— 2 [ [T (s = 9) dire s 20) o3 32)
j=1
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for all u,v € £2". We also note that for a = (ay, ..., a,), b=(by,...,b,) and
peLn,

Eg. . .a, ({ (J,>Z<1 Hj)(Ma) - (J,>Z<1 Hj)(Mb)}z)

=" // ﬁ (ui(xj - yj))'?(d,ua(xl, ces X)) —dup(xq, .., xn))
j=1

(2.8)
(d/-"’a(yl’ cee yn) - d/“"b(yl’ R yn))

:2n+1//<ﬁ(u}(xj _ yj))Z _ H(u}(xj—i-aj -V —bj))2>

J=1 J=1

du(xq, .oy %) A(Y15 oo Vi)

The following version of an isomorphism theorem of Dynkin is Theorem 2.2
in [6], adapted to the needs of this paper. It relates continuous additive func-
tionals of a single strongly symmetric Lévy processes X with 1-potential den-
sity u! to second-order Gaussian chaos processes H(u), defined as in (2.1),
with u! in place of u} We use L} to denote the continuous additive functional
of X with Revuz measure u and Rev(X) to denote the class of Revuz mea-
sures of X. Let A be a mean 1 exponential random variable independent of
everything else.

THEOREM 2.7.  Let {u;}52, be a sequence of finite positive measures in £%N
Rev(X). Set L* = (LY*,Li?,...) and H(n.) = (H(1), H(ps), . ..). Then for
any finite measure p € £, function g with g -dx € 41 and ¢ measurable
nonnegative function F on R,

@9 EoB{(F(L* + §H(w))2(X)) = Bo( F(3H(2))6,C )

where g - dx denotes the measure in R with density g and ¢ denotes the
o-algebra generated by the cylinder sets of R*.

Actually, Theorem 2.2 in [6] is stated for compactly supported p € 1, but
the extension to any finite measure p € 4! is immediate.
For x € R? and t € R, let

x, 8 t
(2.10) L7} =aet /0 f5(X j(s) — x) ds,

where f'; is defined just after (1.18). Let A; be independent mean 1 exponen-
tial random variables, and let p; € f} be compactly supported probability
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measures. We now define for each subset A C {1,...,n},e>0and p € £>",
L, H
(i?A ! j:fAf f>(a’ ")
(2.11)

Z/n L7 1 Hi(xje)du(xy, ..., x,).
icA JeAc

In the course of proving the next theorem we show that for each subset A C

{1,...,n}, (X;ea L; X jcac H ;)(¢, n) converges, as £ — 0, in the L* space for
the measure

- n .
(2.12) EGE" =4 1‘[1 Eg, x Eﬁ;
=
for all u € £2". (Here E G, denotes expectation with respect to the probability

space of {G; ,,v € f}} defined just before (1.18)).
We set

@18 (R X)) e (X, L X H )

To unify the notation we sometimes write (X;cs L; X jeac H ;)(0, ) for (X;c4 -
L; X jcac Hj)().

The following isomorphism theorem is the main ingredient in the proof of
Theorem 1.2.

THEOREM 2.8.  Let {&;};.; be a sequence of positive numbers and {u}5.

be a sequence of finite measures in £>". For any A C {1,...,n} set
X L, x H;
(iEA 12 jeAC J)(S.’ I*L)
(2.14)

= {(lé(A L; j;ch Hj)(ela B1)s (LZ(A L; Jé‘c Hj)(sza M2)s }

Then, for any B C {1, ..., n}, finite measures p; € f}, J € B, functions g;
with g;-dx e f}, J € B, and ¢ measurable nonnegative function F on R,

_ 1
EGEf <F< > W(é& Li joae Hj)(g" 'u')) H 8/, Aj))
AcB JjeB

(2.15)

1/n

JjeB

where € denotes the o-algebra generated by the cylinder sets of R™.

ProOOF. Consider first the case when all ¢, > 0, all u, are finite sums of
point masses and F' is a bounded continuous function which depends only on a
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finite number of arguments. In this case the theorem follows from Theorem 2.7
using the equation

Q(Liikf + %Hi(xia 8)) l_[ (%Hi(xw 8))

ieB¢
(2.16) 1
X, €
= Y g [LLI T Hyxpo0) [T (3Hixi, 0))
AcCB icA jeB-A icBe
and taking expectations in (2.15), with respect to EGJ_ X Eﬁj, j=1,...,n, one
at a time.

We next use the fact that the integrand in (2.11) is continuous in the vari-
ables x1, ..., x, in L? of the probability space. This implies that it is the limit
in L2, and hence almost surely, of a sequence of similar integrals in which yu is
replaced by a finite sum of point masses. Thus we can remove the restriction
on the w,. We can then, in turn, remove the restriction on F.

We now have established (2.15) in the case when all the ¢, > 0. We use
this result to show, inductively on |A|, that the limits in (2.13) exist in L2
Restricting F to be a bounded continuous function which depends only on a
finite number of arguments, we can now take the limit as the ¢, — 0in (2.15).
We can then lift the restriction on F, completing the proof of Theorem 2.8. O

In Theorem 2.8 the requirement, that g; - dx € f}, is not satisfied when
gj = 1. Therefore we must take into account the value of X,. This is an
annoying condition which we can remove when the 1-potentials ui of the in-
dependent Lévy processes X ;, j =1,..., n, all satisfy (1.1). Let |- || be a norm
on ¢*. (For a function in ¢, say {h(ep, u)}se;, we write ||a| = ||h(e, n)| to
keep track of the variables being considered).

In the next theorem we obtain a useful corollary of Theorem 2.8.

THEOREM 2.9.  Let {¢,}}., be a sequence of positive numbers and

let {us Y32, be a sequence of finite measures in &2 ". There exists a constant p’
. 1 . .

depending only on u;, j=1,...,n and a constant C depending only on n, p;

and ui, j=1,...,nand p', such that

~ p’ 1/P/
p n ~ n
(2.17) E <i>=<1Li>(s, w| < C(EG (j>:<1 Hj)(a, 1) ) .
PrOOF. Let
(2.18) W= 1 XL x H
. —def Z 2‘Ac‘ <ieA i jeAe j)(sa /*L)

AC[o, ..., n]
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By the convexity of the norm and the fact that the independent second-order
chaoses H j(x;, £) in (2.11) all have mean zero, we have that

E|W| = EcW]

(2.19) .
= I' <i>=<1 Li)(s’ ,u)”
Consequently,
(ll (X, )) <E’”(||EGW|| Me/(X,, ))
(2.20) =t

sEaE’;(nwn I gj<X,»,Aj)).

=1

By the Hoélder inequality,

E’j(ﬂwn [[1 g;(X; ))
(2.21) " e

n ip _n
< (EE(HWHP 1_[ gj(Xj,)\j)>> (Ei 1_[ gi(X; ,\j)) )
j=1 j=1
where 1/p+1/q = 1, p,q > 1. By Theorem 2.8, the Schwarz inequality

applied twice and the fact that for a mean zero normal random variable g ,
Eg*=3(Eg®),

Eg’(nwnp [1e,X, ))

j=1
(222) 1 i 2p 1/2 . 1/4
J:
Let p' =2p.
Foreach j=1,...,nlet {Akj}‘,’e‘j:1 be a partition of R? into cubes of volume

one. Let gJ, k; =def I[Akj]' Then

EG? gjk; dx_//ul(x - y)gj,kj(x)gj,kj(x) dx dy
(2.23)
= Yx—y)dxd
/[0,1]d /[O,I]du (x —y)dxdy
(2.24) —ue U
Let

(2.25) V =def (EG
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Using (2.20)—(2.25) we see that

#H(| e

-3 E”(':(x L, )(g )

My (X, ,))

Jj=1
(2.26)

n 1/p n 1/q
= X (Ei<||w||p Il gj,k,-(Xj,A,»)>> (Eﬁ [1 gj,k,-(Xj,Aj))
By ok

s By J=1 =1
n 1/(4p) 5 Ya
S CVUn/(4p) 1_[ (EG% Pj) Z <Ei—z 1_[ g], k_/ (X]’ Aj)) .
Jj=1 By by j=1
Thus to obtain (2.15) we need only show that this last sum is finite. Note that

1/q
_n n 1/
227 Y (Ei I1s, kj(X“J_)) =] (Z(PPJ'(Xj,Aj € Akj)) q)
j=1 j=1

ke, by k;

and since u} is the probability density of X ; A, We see that

S (P, e An) =kz( [], it pj(dy>) l/q

k.

J

(2.28) <f2/ (wi(x — ¥))"? dx p;(dy)

:/(ui(x)) /9 dx.
Using Holder’s inequality, it is easy to show that, for g sufficiently close to 1,
(1.1) implies that this last integral is finite.

When g € £2" it can be seen from (2.8) using Fourier transforms (see
Lemma 3.1 of [4]) that {(X_; H ;)(1,); x € (R?)"} is continuous in L%. Set

(2.29) (J?Z(l Hj)g(“x) =def /(J?n:(l Hj)(ﬂy) ﬁl folxj—v;)dy;
e

and recall the definition of (><’}=1 H ;)(e, p,) given in (2.4). In applying Theo-
rem 2.9 in the proof of Theorem 1.2 we use the following relationship.

LEMMA 2.1.
(2.30) (X H)) () = (X H,) e )

in L?—; for each x € (R?)" and & > 0.
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PrOOF. All the limits in this proof are taken in L?—;. Using the relevant
definitions, we have

<j>i<1 Hj)s('ux)
(2.31) = /(]?El Hj)(#«y) ﬁl folx;—y;)dy;

= [lim( % H,)(5.1,) n Fol;—y))dy;.

6—0

Using Fourier transforms as in Lemma 3.1 in [4], we see that the convergence

i 5,1 = (1)

is uniform in y € (R%)" so that the last display in (2.31) is equal to

lim (x H,)(5, 1) H folx;—y;)dy;

lim
- m/([}‘[lﬂj(zj, 8) duy(21s .-+ zn)) ]f[lfg(xj —y)dy;
~im (f Jnl CHCHOLTNNCHNERY JHI £y dy,

23 = 1im (] nl H = 900) dus(ereoon ) nl £y ) dy,

~tim [ ( H Hy(z; - y;,9) n Fuly)dy; ) dialens oo 2)

=tim [ [T Hj(Fo 2, * Fo)dpa(zrs -0 2,)
— j=1

= (% H,)(e. ),

where we used the fact that

(2.34) [H 2= 5, 0)F 5 dy; = H(F oz )
and that the convergence in
(2.35) Wm H j(fe,., *f5) = Hi(f,.)=H;(z) )

is uniform in z; € R? by the same reasoning as above.
The next lemma, which will also be used in the proof of Theorem 1.2, en-
ables us to show that two different representations of Gaussian chaoses are

equivalent.
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LEMMA 2.2.  For the processes defined in (1.25) and (2.4) we have
(2.36) Ay = (X H,;)(w,)
in L% for each y € (R)".

ProOOF. All the limits in this proof are taken in Lzé. Let p, .(ds) =gt
[Ti=1 pe, xj(dsj). Using the same arguments as in the proof of Lemma 2.1 we
have

%(y;u)ﬂigg/%(s + Y3 1) Pe,0(ds)

—1lim ( / Nm [T H s dpy(x, .. xn)> pe.o(ds)

e—>0 5—0
Jj=1

e—>06—0

—lim lim (/ I Hj,sj,sps,xj(dsj)> dpy(x1, ..., %)
=1
2.37) !

&e—0

=1im/ I1 161_1;1(1)(/ Hj,sjyﬁp&xj(dsj)) duy(xq, ..., %,)
j=1

e—0

=1im[ ﬁ H(x;, ) duy(xy, ..., %,)
j=1
- (j%lHj)(’uy)'

3. Continuity theorem for CAFs of several independent Lévy
processes.

PROOF OF THEOREM 1.2. Let Y ;(¢), j = 1,...,n, denote the Lévy pro-
cesses X ;(t), j = 1,...,n, killed at independent mean-1 exponential times
Aj. We prove Theorem 1.2 for Y ;(¢), j =1, ..., n. The stated result then fol-
lows by Fubini’s theorem. The advantage of this approach is that it allows us
to suppress the A; in Theorems 2.8 and 2.9. [In (2.11) we replace A; by oco.]
To avoid confusing notation we still use the 1-potential densities u? of the un-
killed processes X ;, which are the 0-potential densities of the killed processes
Y ;. It is clear that Theorems 2.8 and 2.9 remain valid with these changes.

Let t = (¢4,...,t,). For each & > 0, set

n noot;
B0 (K L)) =aa [ T 7.7 )= ) ds | dus ().
Note that
(3.2) (j)i(le)(e, P> OO0, ..., O0) = (];:(1 Lj)(s, TR

which is defined in (2.10) and (2.11).
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In proving this theorem we show first that {(X_; L;)(e, py, £), (x, 1) €
(RY)" x (R,)"} converges almost surely, locally uniformly as ¢ — 0. After
showing this we then identify the almost sure continuous limit with {(X}_; L ;)
(ke £), (2, 8) € (RY)" x (R )"}

We proceed with the first step. For each A C {1,...,n}, (&,¢) € (0,1] x
(R,)" and x, v, y € (R)", let

MA(S: My tAa UAC)

n
33 =def EﬁA (EUAACB { <j>—<1 Lj)(‘?’ My OO, ..oy OO)H ® ’93, tj>'
Here, E 4 denotes expectation with respect to the Markov processes {Y ;; j €
Al tp={tj; je Ay and vae ={v;; j € A} M 4(e, py, Lo, Uac) is @ martin-
gale in each {¢;; j € A} individually. We see below, as indicated by the nota-
tion, that M 4(e, u,, t4, Vgc) does not depend on y. Note that when A = J,
E’* is taken to be the identity.

We say that a sequence of functions Z,(x) converges rationally locally uni-
formly on some open subset V of a Euclidean space W, as ¢ — 0, if for each
compact K € V, Z_(x) converges uniformly on the rational elements of K, as
& — 0 through rational values.

The next lemma is the key step in the proof of Theorem 1.2. This is where
the isomorphism theorem is used.

LEMMA 3.1.  Under the hypotheses of Theorem 1.2, foreach A € {1, ..., n},
including A =, M 4(&, iy, 4, Uac) converges almost surely rationally locally
uniformly in (x,v,t) € (R?)" x (RY)" x (R,)" as & — 0.

Before giving the proof of Lemma 3.1 we show that it implies that (X"_; L ;)
(&, |1y, t) converges almost surely locally uniformly in (x, ¢) € (R%)" x (R,)"
as ¢ — 0. This is a consequence of the following lemma which actually shows
more.

LEMMA 3.2. Under the hypotheses of Theorem 1.2, foreach A € {1, ..., n},
including A = &, EZ’@C{(X?:I L ;)(&, pry, ta, 004c)} converges almost surely lo-
cally uniformly in (x,v, t) € (R¥)" x (R4)" x (R,)" as & — 0.

The notation (£4,004c) =ger (S1,--.,8,) where s; = ¢; whenever j ¢ A
and s; = co whenever j € A¢. Note that when A = {1,...,n}, EZ“ZC{(X?ZI Lj)
(&, My> ta, 004e)} = (XT_1 L )(&, piy, t). Thus Lemma 3.2 does indeed show that
(X_1 L )(e, py, t) converges almost surely locally uniformly in (x, ¢) € (R%)"x
(R, )*as e — 0.

PrROOF. Since EZ*},C{(X’}ZI L ;)(&, pry, t4, 004c)} is clearly continuous in (s,
x, v, £) € (0, 1] x (R?)" x (R?)" x (R, )", it suffices to show that E} {(X"_, L)
(&, oy o, 004c)} converges almost surely rationally locally uniformly in (x, v,
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t) € (RY)" x (RY)" x (R,)" as ¢ — 0. We do this by induction on |A|. When
A=0,

o Ejﬁ”{(j%le)(s, e L, 0040)} =EU{(j>:<1Lj>(s, s £,00, .., 00)}

=Mg(e, py, iz, V).
Therefore, in this case, the assertion of this lemma is given by Lemma 3.1.
We now describe how the induction argument is carried out. Assume that
the statement in this lemma is true for all A € {1,...,n} with |A| < &, and
choose some A C {1,...,n} with |A| = k. Using additivity and the Markov
property, we see that for any y = (y1,...,y,) € (R?)",

MA(S’ My tA, vAC)

= B (B (% L) (e o0n o 00) || @ 7))
JjeEA

¢ n
= EX‘X’CA {(j)z(le)(s, /ux,oo,...,oo)l ® ‘?j,t,‘}

(35) JjeA

YaUac n
:EA/?ACA { Z (.)_(le)(S,[.Lx,tB,OOBn)O 1_[ Bj,tj
BcA 7= jeA-B jeA

= Z EUAACTXLAEBUA*B){( >r2 Lj>(£, Moys tB’ OOBC)}’
BCA J=1

where Y 4_p(ts_p) ={Y j(¢;); j € A — B}. Note that when B = A,

Ezili’}féB(tA'B){( x Lj)(s’ M B, OOBC)}
(3.6) o
- EZﬁ“{(j)ilL §) (e bt 000) ).

All other terms in the last equality of (3.5) are of the form
(3.7) Ex { (j>:<1 L j) (&, e L5, ooBc)}

with |B| < |A| = k. By the induction hypothesis these terms converge almost
surely locally uniformly in (x, z, ¢) € (R?)" x (R?)" x (R,)" as ¢ — 0. Fur-
thermore, by Lemma 3.1, M 4(e, p,, t4, U4c) converges almost surely locally
uniformly in (x, v, ¢) € (R?)" x (R?)" x (R,)" as ¢ — 0 and hence so does the
sum in the last line of (3.5). This shows that the last line in (3.6) converges
almost surely locally uniformly in (x, v, t) € (R?)" x (R?)" x (R,)" as ¢ — 0,
which is what we set out to prove. This completes the proof of Lemma 3.2. O

To complete the proof that (X"_; L;)(e, u,, t) converges almost surely lo-
cally uniformly in (x,¢) € (R%)" x (R,)" as ¢ — 0 it only remains to prove
Lemma 3.1. This follows from the isomorphism theorem, Theorem 2.9.
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PROOF OF LEMMA 3.1. Note that by Lemma 2.2, {#(x; 1), x € (R?)"} and
{(Xo1 Hj)(py)s x € (R%)"} are equivalent stochastic processes. Consequently,
by hypothesis, {(X"}_; H ;)(n,), x € (R%)"} is continuous almost surely. This
implies that (X’_; H),(1,), defined in (2.29), is continuous in x € (R
almost surely and that it converges locally uniformly to (X’_; H;)(ux,) almost
surely as ¢ — 0.

As a consequence of this, we see that for any y > 0, we can find a 6 > 0,

such that
(j>_<1 Hj)swx) - (j>_<1 H,-)E,w

where B(m) denotes the ball of radius m in (R?)". Furthermore, since all
moments of norms of Gaussian chaoses are equivalent, (see, example, (4.1)
in [1]), we also have that for all p > 0 there exists a constant C,, depending

only on p, such that
(%) wo-(fm)

By (2.30), (X}_; H ),(rny) = (X1 H)(e, p,) in L2G for each ¢ > 0 and
x € (R?)". Therefore, we have that for any countable dense subset C; of

(R x (0, 81,
P
) =Cpy”.
Here we use the abbreviated notation C5 N B(m) for C5 N (B(m) x R?).

Note that when ¢ > 0, (X}_; L;)(&, n,) is continuous in all its arguments.
Therefore

(3.8) Eg| sup
xeB(m)
O<e, &'<6

=7

P
(3.9 Eg| sup

xeB(m)
O<e, &'<8

ngyp.

(3.9a) Eg ( sup

(x, &, &)eCsNB(m)

FXACYSEIER AT

Jj=

B[ s |(% L)oo — (K L)' m
xeBm) | \i=1 i=1

(310) O<eg, &'<6

EXICYSEERA S

It follows from (3.9a), (3.10) and Theorem 2.9 that

(H20) om0 = (5 L)@

for some constant C, depending only on p.

=E° sup
(x, &, &)eCsNB(m)

) |

3110  E?| sup
JCEB(W,I)<

<C,y
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Fix y € B(m/4). Using the fact that

( g(le)(s’ My t)(wl +2z24..., 0, + Zn)
(3.12) 7= )
- <j>=(1Lj)(8’ Pa—zs (@15 -5 @),

we see that for any y' € B(m/4)

EXCYSE A S

1Li>(81 :u“x-&-y—y’) - <i>=<1 Li)(gla Mx-ﬁ-y—y/)

EY sup
xeB(m/4)
O<e, e'<é

1

(3.13) =EY| sup (
xeB(m/4)
O<eg, &'<8

I X3

, n n

= E? sup (.x Li)(s’ /J“x) - (‘X Li)(s/’ /-Lx)
xeB(m) i=1 i=1

O<e, &'<6

This shows that the first term in (3.13) does not depend on y € B(m/4).
The measure p in (3.11) can be chosen with great generality. It only effects
the constant C. Thus we choose a p which is supported on B(m/4). With this
choice of p, keeping in mind the first sentences in this paragraph, we see that

for all y € B(m/4),
(%L0)m = (X L)

We now observe that for any y € B(m/16),

(3.14) EY| sup

xeB(m/4)
<g,8'<6

< Cy.

c n n
EXA sup ETAAC {(X Li)(‘g’ :u‘x)_ <Ax Li)(s/’ /J’x)}'
v, xeB(m/16) i=1 i=1
O<e, &'<6
<Bp | swp B L sup (% L) - (K L)@
veB(m/16) xeB(m/16) | \i=1 i=1

O<eg, &'<8

=E}*| sup E}
(3.15) veB(m/16)

X sup
x€B(m/16)
O<eg, &'<8

n n
(i>=<1 Li)(sa :U“x-&-vAc—yAc) - <i>=<1 Li)(s/, I’LX+UAc—yAc)
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<EP|E}Y ] sup
xeB(m/4)

n n
<i>:(1 Li)(s’ /‘Lx) - <i>:<1 Li)(s/a /-Lx)‘
O<e, &'<8
xeB(m/4)

<.g<1 Li)(gs /-’l’x) - (%1 Li)(s/a /-'Lx)

Therefore, it follows from (3.14) that for any y € B(m/16),

=EY| sup

(3.16) Ejvf sup
v, xeB(m/16)
O<eg, e'<

Note that for any finite sets D € B(m/16) and D; C (0, 6],
(3.17) sup {MA(S, Mys tA’ UAC) — MA(S/, Moy tA’ UAc)}

v, xeD
g, 8 €Dg

EUAACU{<.%1LL')(8’ Mx)_ <A>_’721Li>(8,’ :u’x)}‘ <cvy.

is a right continuous submartingale separately in each coordinate of 4. Con-
sequently, using (3.2) and the definition (3.3) of M 4 (&, i, 4, Vac), it follows
from (3.16) that

(3.18) E)* |sup sup {Mu(e, g, ta,vac) — Mu(&, s ta,vae)} | <C,
fa 0<;;J§2D5

where C is independent of the finite sets D and Ds. By the monotone con-
vergence theorem, (3.18) continues to hold with D and D; replaced by all the
rational elements in B(m/16), (0, §]. This enables us to complete the proof of
Lemma 3.1 because it implies that for each y € (R?)” and A C {1,...,n},
M 4(&, py, b4, Uye) converges PY almost surely rationally locally uniformly in
(x,v,t) € (RY)" x (RY)" x (R,)" as & — 0.

As we discussed in the paragraph following the statement of Lemma 3.2, we
have now established that (X_; L ;)(e, p,, t) converges almost surely locally

uniformly in (x, ) € (R?)" x (R,)" as ¢ — 0. Hence,

n
(3.19) D/(/J“x’ t) =def 111’%( 'xl Lj)(av My t)
e—> Jj=
is continuous almost surely. Because of the locally uniform convergence, it is

clear that #(u, t) is a continuous additive functional. We now show that it
has potential (X"_, U}),u(yl, ..., ¥,); that is, that

(3.20) E¥v (A (p, oo,...,oo))=// Tul(y; — =) du(xy, ..., x,)
j=1

for all (yy,...,y,) € (R%)". This shows that ./ (u,,t) is equivalent to the
process given in (1.11) and completes the proof of Theorem 1.2.
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We now obtain (3.20). Note that by (3.14) and the dominated convergence
theorem,

(3.21) n

— | Visewos Yn .

=lim E”1 {<J~>:<1LJ)(‘9’“’OO"“’OO)}
for all y € (R%)". Also it is easy to check that

EYv y"{(ile)(s,/\L,oo,...,oo)}

J

Jj=1

=/{/ I uﬁ(yj—zj+xj)dﬂ(x1,...,xn)} [17.(z;)dz;.
j=1 j=1
Since u is a finite measure,
(3.23) / [Tub(y, -2+ x;)dp(xs, ..., x,) € LNdz, ... dz,,).
j=1

Therefore,

e—0

lim {/H u}-(yj—zj—i—xj)d;u(xl,...,xn)} ]_[ fe(z;)dz;

(3.24) 7 =1

:/]_[u}(yj—xj)d,u(xl,...,xn)
j=1

for almost all (y;, ..., y,) € (R?)". Since both sides of (3.20) are excessive, we
see that (3.24) holds for all (y4,..., y,) € (R%)". This completes the proof of
Theorem 1.2. O

4. Isomorphism theorem for “near intersections” of a single Lévy
process. In this section we obtain a different extension of Dynkin’s isomor-
phism theorem which we use to prove Theorem 1.3. Even though {L"(x, ¢; n),
(x,t) € (R”l)’;ré x R} is generated by a single Lévy process X, our method of
proof requires that we deal with a mixture of functionals of several indepen-
dent copies of X and their associated Gaussian chaoses.

For each subset A € {1,...,n}, x = (x1,...,%,) € (Rd)i, e>0and p €
g2 et

(41) (LA < HA) (e, x) =g [ [TLY™° T] H(y + x5, ) dul).
€A JeA€

In the course of proving the next theorem we show that for each subset
AcC{1,...,n}, (LA x H*)(e, u, x) converges in L2, as ¢ — 0, for all u € £2"
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and x € (Rd);. Let
(4.2) (LA x HA)(w, x) =gt lin(l)(LA x HA) (e, , x).
e—

In particular,
L1, %) =aer L"), )

4.3
(4.3) _ hm/l—[Lerx °d ().

In Theorem 1.3 all the processes are determined by a single Lévy process
X with 1-potential u!. Let H(x, &) be the second-order Gaussian chaos de-
fined through u! as in (1.18)~(1.21) and (2.1)—(2.3). Let H,(x, €), ..., H,(x, &)
denote independent copies of H(x, ¢).

Let A; denote independent mean-1 exponential random variables and let
Xi,....X,, j=1,...,n denote n independent copies of X. Let LJ i J =
1,...,n be as deﬁned in (2.10).

We work with partitions (J; A;U; B; of {1,...,n}. To avoid complicated
notation we write this as {1,...,n} = U_; A; U)_; B, even though some of
the A; and B; are empty. For x € (Rd)l, and each partition {1,...,n} =
U1 4, U?:l B; let

4.4)
—aer [T1 TT L5 TT T1 Hyy + 210 2) dia(y)

i=1keA, j=11eB;

where ¢ > 0 and u € £2".
Similarly when C; C A; we write

nooc,n A,—C, n B.
<i>=(1Li i>=(1Hi j>:<1Hjj>(8”u’x)

(4.5) =def /l_[ [1 Ly+xk ‘Hi(y+x, &)
=t lef—ci

x ﬁ [T Hj(y+xp, ) du(y),

Jj=1meB;

where ¢ > 0 and u € £2".

One can check that for each partition {1,...,n} = U}_; B, the nth order
Gaussian chaos (X'}_; H ; Ne, u, x), converges in L% as & — 0 for all u e 20
and x € (RY)%.
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In the course of proving the next theorem we show that for each par-
tition {1,...,n} = Ui, A; U, B}, the process (X]_; LiAi X"y Hfj)(a, iy X)
converges in L% as ¢ — 0, for all 4 € £%" and x € (R?)~. Let

¢ Al B; _ : ¢ A B;
(4.6) <i>=(1Li j>:<1 H; )(M’ *) et ‘lelf(l)<i>=<1Li j>:<1Hj )(s,,u,x).

To unify the notation we set

n Ai n Bj _ n AL_ n Bj
4.7) (i>:<1Li j>:<1Hj >(O,,u,x)_ (i>:<1Ll j>:<1HJ >(,u, x).

The following isomorphism theorem is used in the proof of Theorem 1.3.
The proof is similar to the proof of Theorem 2.8 and is omitted.

THEOREM 4.1. Let w € £°". Let {er}7.1 be a sequence of positive numbers
and {x'}2, be a sequence of points in (Rd);. Let U;_; A; Uj_1 B be a partition
of {1,...,n} as described above and set A = ', A;, and similarly for B.
Then, for any finite measures p; € 1, j e {1,...,n} and functions gj with
gj-dxe £, je{1,...,n} and ¢ measurable nonnegative function F on R,

p 1 L 7C 0 Ai—C; [ B; .
C,CA; 2 ! J=1

=1 i=1
(4.8) x [1 gj(Xj()\j))>
JeEA
1/n A, N B; .
= EG (F<2_n(i:1 Hi J>:(1 H] )(8,, M, X )) ,l_[AGj’ijj’ gj~dx)'
je

where C = Ji_; C; and ¢ denotes the o-algebra generated by the cylinder sets
of R*.

Let H"(e, u, x) be given by (4.1) with A¢ ={1,..., n}. Note that when we
consider only a single Lévy process X in Theorem 4.1 and B is empty we can
write (4.8) as

1

EGEﬁ(F< 2 2T(LCXHCC)(&,M,x'))g(X(/\))>
Cc

(49) c{1,...,n}

1
= EG <F(2—an(8, My x)) GpGg~dx>‘
Note that by definition,
(4.10) L™(x, A ) = L™ (e, x).

Consistent with the above notation we let {A;}" ; be a partition of {1, ...,
n}. As above it is possible that some of the A; are empty. Recall A = |J}_; A;.
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Just as we obtained Theorem 2.8 from Theorem 2.9 we would like to extract
from Theorem 4.1 an inequality that separates the intersection functional from
the Gaussian chaoses. The situation is more complex here. We begin with the
following lemma. Let | - | be a norm on ¢*°. We continue to use the notation
described just before Theorem 2.9.

LEMMA 4.1. Let u € £2". Let {&,}3°, be a sequence of positive numbers and
{x}22, be a sequence of points in (Rd)i. There exists a constant p’' depending
only on u}-, J=1,...,n and a constant K depending only on n, p; and u}-,
Jj=1,...,nand p', such that

) n A n A P 1/p
5 <'>—<1Lil>(8’“’ x) SK(EG <.>_<1Hi L>(8,M, x) )
(4.11) N
+ Z El}: (_Xl Li i)(g, o, x)@i_ci(x, g) .
CicA; 1=
|Cl<n

Here (X}_; Lfi)(s, W, x) is defined as in (4.1) but with x € (Rd)f‘ and

n

'Z‘i—ci(x’ 8) = EG l_[ 1_[ Hi(y + x, 8):
i=1leA,—C,

and does not depend on y.

ProoF. Using Theorem 4.1 with B empty and proceeding as in the proof
of Theorem 2.9 we have

L (2,60 ga-c
> W(.XILL' X H; )(S,M,x)

_ P
EGE" X
C,CA; 1=

P’)l/l]’

(4.12)
= K (B0 (1) e 0

We write the first line of (4.12) in the form

(4.13) EGE!| Y Z¢, | =EGEY|Z+ Y. Zc |,
C,CA; CicA;
|Cl<n
where
(4.14) 7= <,>_'21L;“i>(s, W, %),

that is, this is the term in the sum in which |C| = n and so C; = A; for all
1=1,...,n. It follows from (4.13) that

_ | I

(4.15) E?|Z|| = EGES| > Zc ||

“CigA. '

i

~ Y EYEgZc|.

CicA;
|Cl<n
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Combining (4.12)—(4.15) we get

Ej

p’) 1/p

(XL )em )

5K(EG <,>"<1H;“i)(g, W, x)
+ X Efl|EcZc,|
CicA;

ICl<n
which is (4.11). This completes the proof of Lemma 4.1. O

(4.16)

One can continue to develop the last term in (4.11) recursively depending
on the nature of the norm. However, since 7, _¢ (x, ¢) is independent of y we
can write

(4.17) Ta,—c,(x,8) = fFAL._cL.(x, e)du(y).

Consequently, for any norm, we have

(4.18) |74 _c.(x, )| < Eg ” X HACi(e, s, x)”
We now specify some particular norms. For a function A(x, ) we set
(4.19) 172, &)l =det sup |h(x, &) — h(x, &)
and
(4.20) I, &) =aor sp |h(x. o)L
For 7 > 0 let

(4.21) Kl =gpfx=(xy,...,x,) € (R :|ax; — x| =7, ¥ i, j;i # j}.

For 8 > 0, let C;_, be a countable dense subset of K7 x (0, 5]*. In what follows
we let B(m) denote the ball of radius m in (R?)". We do not denote the di-
mension r in these last two definitions; it will be clear in the context in which
they appear.

For 1 < r < nlet {A, ,}/_; be a partition of {1,...,7}. As above it is
possible that some of the A; , are empty. Also, as above, when r = n, and it
is not confusing, we use A; instead of A; .

The next lemma is used in the proof of Theorem 1.3.

LEMMA 4.2. Assume that
(4.22) {(’-ﬁ HA) (1, 2); % € ( Rd);}

is continuous almost surely for each partition {A; .}/, of {1,...,r} for all
1 <r <n.Then forall yv> 0 we can find a § > 0 such that
)<r

( rlL?i.’)(g’ o, x) - <)_r(1 L?Lr)(s/’ i, x)

i=

(4.23) Ei( sup
(x, &, ¢)eCs .NB(m)

for all partitions {A; ,}i_; of {1,...,r} forall 1 <r <n.
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PrOOF. Let |-||s and |||-||s denote the norms defined in (4.19) and (4.20) but
with sup, , ., replaced by sup( . .yc, .nBm) and sup,, replaced by

SUD(x, s)eC, ,nB(m)- BY hypothesis,

¢ Ay r A;, r
(4.24) <i>—<1 H; )(M, X)s =def /<‘X1 H;" )(M, V1o ee s ¥2) [ Folxi — vi) dy;
B = i=1

is continuous in x € K’ almost surely for ¢ > 0 sufficiently small and con-
verges to (X"_; H; "")(u, x) locally uniformly in x € K” almost surely as & — 0.
Consequently for any y' > 0, we can find § > 0 and a countable dense subset
Cs., of K7 x (0, 8]? such that

(4.25) Eq <'>’<1 Hj‘*')(a, )| <y
= 5

and

(4.26) Egq (_>’<1H;“”>(s, w0 < oo
1= B

for all partitions {A; ,}/_; of {1,...,r}foralll1 <r <n.
Using Lemma 4.1, (4.18)—(4.20), (4.25) and (4.26) we see that the left-hand
side of (4.11) is less than or equal to
( .>_r<1Lfi>(6, s %)

)

< .>_n<1 L?)(& M X)

Y+ Y (uz,.cxx, o,

CiCA;
|C|<n

)

+|H'7:4i—ci(x’ ‘9)\“8

(% 8)e

(4.27)
<Cy+Cy >

CiCA;
|Cl<n

(30 emo

Using this and (4.11) we can use a proof by induction to obtain (4.23) . Note
that we use the fact that (x}_; Lici)(l, W, x) < oo and

(5 oo (3o

REMARK 4.1. The continuity condition (4.22) is the critical condition used
in the proof of Theorem 1.3. We now explain how it is implied by the continuity

)

+C >

CiCA;
|Cl<n

)

< oo implies that
5

< Q.
o
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of the chaoses #; ,. It follows from Theorem 1.1 and (2.13) in [3] that

(4.28) {5 S Yo e RO

is continuous almost surely for each partition {A; ,}/_; of {1,...,r} for all
1 <r < n, where

rorpAir . .
(4.29) (i>=(1 H;" )(M, X) =gef 161_1)%/1_[ H Hi,y+xl,de(y)

i=1leA; ,

[See (1.22)]. To be more explicit, Theorem 1.1 in [3] implies (4.29), in the case
r = 1. The formula (2.13) in [3] is the key step in the proof of Theorem 1.1
in [3]. To obtain (4.29) as stated, one follows the proof of Theorem 1.1 in [3]
but uses products of independent processes and products of the corresponding
terms in (2.13) in [3].

The process (X}_; H?"')(M, x) is defined as in (4.29), but with H; ., . re-
placed by H;(y + x;, €). This is analogous the situation considered in Lemma

2.2. As in that lemma we can show that (X/_; ﬁ?i’r)(/.b, x) and (X_; H?”)

(u, x) are equivalent stochastic processes. Therefore, the hypotheses of Theo-
rem 1.3 implies the continuity condition in (4.22).

5. Continuity theorem for “near intersections” of a single Lévy pro-
cess.

PROOF OF THEOREM 1.3. The proof follows along the lines of the proof of
Theorem 1.2. As in Theorem 1.2 we prove this theorem for Y which is an
exponentially killed version of the Lévy process X.

Let U2 A; be a partition of {1,...,n}. For x = (x¢,...,x,) € (Rd); and
e > 0 we set

m A; m Xp,&
(5.1) <'><1Li‘>(s, My X381 s b)) =def /]_[ I1 Liy’z’“ du(y)
= i=1keA,;

[see (2.10)]. For each v € (R%)" and y € R¢ consider the .#; , martingale

My, . a, (e px,v5t)
(5.2) ..
—ae B (B (K10 )eommioon 0|52,

(Recall that the probability space here is generated by m independent copies
{Yy,..., Y, }of Y. 7 , is the o-field generated by Y,.) We see below that, as
the notation indicates, M, Am(s, , x, v;t) does not depend on y.

ceey
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LEMMA 5.1.  Under the conditions of Theorem 1.3, for each partition {1,
cony = ULy A, the martingale M, 4 (&, p, x, v; t) converges almost
surely rationally locally uniformly in (x, v;t) € (Rd)l x (R x R, as ¢ — 0.

Before giving the proof of Lemma 5.1 we show that it implies that L"(e,
W, x; t) converges almost surely locally uniformly in (x;¢) € (Rd);‘é x R, as
& — 0. This is a consequence of the following lemma which actually shows
more.

LEMMA 5.2. Under the conditions of Theorem 1.3, for each partition {1, ...,
n} = UL, A, E;Z ....... ,:’” {(x, Lf“')(s, W, x; t, 00,...,00)} converges almost

surely locally uniformly in (x,v,t) € (Rd); x (RY)" x R, as ¢ — 0.

Note that when m = 1, so that A; = {1, ..., n} and all other A; are empty,
we have

(5.3) Byt {( 'g:(lLf\")(a, W, x;t, 00, ..., oo)} = L™*(x, t: 1)

[see (1.12)]. Thus Lemma 5.2 does show that L"(e, u, x;¢) converges almost
surely locally uniformly in (x;¢) € (R?)% x R, as £ — 0.

vm

A; .

..... (X L ) (e, o, x5 8, 00, .., 00)) 18

clearly continuous in (&, x, v,¢) € (0,1] x (R?)% x (R?)" x R,, it suffices to

show that E3* " {(X“, L;*)(e, m, x; t, 00, ..., 00)} converges almost surely

rationally locally uniformly in (x, v, ¢) € (Rd)';é X(R?)" x R, as ¢ — 0. We
proceed by induction on |A;|. When A; =,

m .
E;z,;’” { ( l_>:<1 L?’)(a, M, X5, 00, ..., oo)}

[0 Ty
(5.4) 2 ..,m R , My X300, ...,
=Mgy 4,..a,(8 1 x,05t)

Am(8> M, X, U70)

,,,,,

Therefore, when A; = J, the assertion of this lemma is given by Lemma 5.1.

We now describe the induction step. Assume that the statement in this
lemma is true for all A; € {1,...,n} with |A;| < &, and choose some A; C
{1,...,n} with |A;| = k. Using additivity and the Markov property, we note
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that for any y € R?,
MAl, v Am(‘97 M, X, VS t)

= Ei’ QD,Z’,I’nUm{(lgl L?i>(8’ M, X500, )Itjl t}
z+x;, & zt+x;, €
Z/HLJF Ey< l_[ Lloo Oelt%,t)
BCA,  ieB JjeA,—B
.5 gy (T TT 225 ) duce)
=2 keA;
- > [nEeEe( o)
BCA,’ icB jeA-B
XEUZ ........ <l_[ l_[ Ly+xk a) d,U,(Z)
i=2 keA;
= > EUZ__:',",;}JFI 1(t){(LB X L me1+13>(s,,u,x; t,oo,...,oo)}.
BCA,

Note that when B = A,

B O (18 & 1 <L et oe 00
(5.6)

= E;Z {( X L; )(s, W, X5 ¢, 00, ...,oo)}.
Since all other terms in the last equality of (5.5) are of the form
1 .
R | 7 [P SY
1=

with |B;| < |A;| = &, the induction step is completed using Lemma 5.1. This
completes the proof of Lemma 5.2. O

To complete the proof that L"(e, u, x;¢) converges almost surely locally
uniformly in (x;¢) € (Rd); x R, as ¢ — 0 it only remains to prove Lemma 5.1.
Here we use the isomorphism theorem in the form of Lemma 4.2.

PrOOF OF LEMMA 5.1. By Remark 4.1, the hypotheses of Theorem 1.3 en-

able us to use Lemma 4.2 to show that for each partition {A;}! ; of {1, ..., n},
and for any vy > 0, we can find a § > 0, such that

i I n ‘ |
(5.7 EP sup |( X L; )(e,u,x)— (.X L?‘)(s/,u, x) ] <v
(x, & £)eC; .NB(m) | i=1 |
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Following the arguments in (3.10) and (3.12)—(3.15) and readjusting m, we see
that for any y € B(m) and vy > 0 we can find 6 > 0 such that

s Uy n A; n A;
(5 8) E? sup E;?,nv {<i>_<1Li )(8: M x)_ <i>_<1Li )(8/’ M?x)}‘
. xeK%;x, veB(m) = =
O<eg, <8
<Chy.

Since for any finite sets D € KA N B(m), D' € B(m) and D; C (0, 8],

(5.9 sup {MA1
xeD,veD’ ’
g,8e€Ds

An(87 M, X, U, t) - MAI,..A,An(‘C"/’ M, X, U, t)}

vees

is a right continuous submartingale in ¢, we have from (5.8) that

EY | sup sup [M g, x,0,t)— M g, m,x,v,t }
(5.10) t>0  xeD,veD’ Al"“’A”( ) Al"“’A”( )

O<g, &'eDj

< Cy,

where C is independent of the finite sets D, D’ and D;. Therefore, by monotone
convergence, (5.10) continues to hold with D, D" and Dy replaced by all the
rational elements in K”NB(m), B(m) and (0, 8], respectively. This proves that
My, . a,(e p,x,0,t) converge almost surely rationally locally uniformly in
(x,v,t) € K4 x (R?)" x R, as & — 0 for each partition {1,...,n} = U, A;.
Since this holds for all 7 > 0, Lemma 5.1 is proved. O

We have now shown that L™ ?(x, t; u) converges almost surely locally uni-
formly in (x,t) € (R%)% x R, as & — 0. Recalling (1.13), we see that Theo-
rem 1.3 is proved. O

6. Continuity of Gaussian chaoses. In this section we explain how The-
orems 1.4-1.6 follow from the results in [3]. Considering Theorems 1.1-1.3,
it suffices to obtain sufficient conditions for the continuity almost surely of
the three classes of Gaussian chaos processes #], # and {#; ,;1 <r < 2n}.
We do this by associating with - and /% corresponding decoupled Gaussian
chaoses which have the property that the continuity of the decoupled chaoses
implies the continuity of #; and /#;. The processes {#; ,;1 < r < 2n} are al-
ready decoupled. We then use results in [3] to show that the decoupled chaoses
are continuous almost surely.

Corresponding to the Gaussian chaoses defined in 1’ and 2’ we define two
types of decoupled Gaussian chaos processes. Recall the Gaussian process de-

fined in (1.19). Let 51-, x, 5 be an independent copy of G , 5.
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1”. Let x € R? and let u € £%",

(6.1) D15 1) =aor 1 [ T] G iy 5Gj iy, 5 ().
j=1

This limit exists in L2? of the probability space. Note that Z;(x;u) =

QI(O;Mx)'
2", Let x € (R?)" and write it as (xq,...,x,). Let u € 27",

(6.2) Do) =aer T [ T1 G vy, 56 o vy, 5 (D).
j=1

This limit exists in L2? of the probability space. Note that Z,(x;u) =
92(0;/*"96)'

The processes {#3 ,;1 < r < 2n} are already decoupled. In keeping with the
spirit of 1’ and 2’ we could have given (4.22) as the hypothesis of Theorem 1.3
but we did not want to introduce such complex notation so early in the paper.
The reason we use # and /% in the hypotheses of Theorems 1.1 and 1.2,
rather than the corresponding decoupled chaoses, is because we only know that
the continuity of the corresponding decoupled chaoses is a sufficient condition
for the continuity of /4 and /. Thus Theorems 1.1 and 1.2 may be stronger as
stated and perhaps they give necessary and sufficient conditions and similarly
for Theorem 1.3 with (4.22) as hypothesis. It seems very difficult to resolve
these speculations.

PrOOF OF THEOREM 1.4. By Theorem 1.3 it suffices to show that
{#, (2 1), x € (RY)L)

is continuous almost surely. Theorem 1.3 in [3] shows that (i) of Theorem 1.4
in this paper is a sufficient condition for this to be the case.
In order to prove Theorem 1.4 under condition (ii) consider

(6.3) Ay (s w) =lim [ [] G, 5 du(y).
j=1
By (3.1) in [3],

o\ 1/2

(E(#, (x5 ) — #5 (v:0)°)
(6.4) , 12
= Y (B (x50 - # (v w))
i=1

This shows that the metric entropy, with respect to the L? metric of % ,.(x; n),
of ([0, 1]%)", is bounded by the rth power of the metric entropy, with respect
to the L? metric of #4 ,.(x;p), of [0, 1]¢. Since we take the logarithm of the
metric entropy in (1.29), we see that if (1.29) is satisfied for #; ,(x1; 1) then it
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is satisfied for -#; .(x; u). Corollary 4.2 in [3] and its proof show that (1.29) is
satisfied for #3 ,(x;u) when (4.12) in [3] holds. This last condition is implied
by (1.36) in this paper.

ProoF oF THEOREM 1.5. By Theorem 1.1 it suffices to show that {7 (x; n),
x € R} is continuous almost surely. Processes such as these are studied in [3],
but only in the case when all the chaoses H ; ,., 5 are identically distributed,
that is, when the 1-potentials ui are all equal. See (1.31) and (1.32) in [3] and
note that in the notation of [3],

(6.5) Hi(x;p) = O35 (%),
n-terms
N ——
where 2n = (2,...,2)and all x; ,, p=1,2, j =1,...,n are equal in (1.31)

of reference [3], so that ¥ = (x, ..., x). In this case, that is, when the H; ,,, ;
are identically distributed, it follows from the proof of Theorem 1.4 in [3] that
{H(x; 1), x € (R?)} is continuous almost surely if {Z;(x;u), x € R%} is con-
tinuous almost surely. [Note that {Z;(x; n), x € R4} is actually the restriction
of (Sg%cl o M(xl, ..., Xg9,), in [3] to the diagonal of (R%)?". The proof of Theo-
rem 1.4 in [3] can be carried out in this case also.] More significantly, the proof
of Theorem 1.4 in [3] also goes through when the H ; .., ; are not identically
distributed.

To prove Theorem 1.5 it remains to show that {Z;(x;u), x € R%} is contin-
uous almost surely. Theorem 1.5(i) follows from the proof of Theorem 1.3 in [3]
where one replaces (x'(-))?" by [1}_;(z}(-))?. Theorem 1.5(ii) follows similarly
from Corollary 4.2 in [3].

ProOF OF THEOREM 1.6. By Theorem 1.2 it suffices to show that {#(x; 1),
x € (R%)"} is continuous almost surely. Processes such as these are studied
in [3]. See (1.36) in [3] and note that in the notation of [3],

(6.6) H(x; ) = G (x).

2xn,0,1, u

It follows from Theorem 1.5 in [3] that {#(x;u), x € (R?)"} is continuous
almost surely if {Z,(x; 1), x € (R?)"} is continuous almost surely. That this
is implied by Theorem 1.6 in this paper follows from Theorem 1.6 in [3]. O
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