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Abstract For finite dimensional vector spaces it is well-known that there exists
a 1-1-correspondence between distributions of Ornstein-Uhlenbeck type processes
(w.r.t. a fixed group of automorphisms) and (background driving) Lévy processes,
hence between M- or skew convolution semigroups on the one hand and continuous
convolution semigroups on the other. An analogous result could be proved for sim-
ply connected nilpotent Lie groups. Here we extend this correspondence to a class of
commutative hypergroups.

1 Introduction

Let V be a d-dimensional real vector space and let (7;);cr be a continuous one-
parameter group of automorphisms. M-semigroups (or skew convolution semigroups)
are continuous one-parameter families of probabilities (1(f));>0 on V satisfying the
cocycle equation p(t +s) = p(t) x» Ty (e (s)), Vs, t > 0. These skew or M-semigroups
are marginal distributions of (generalized) Ornstein-Uhlenbeck-processes (the corre-
sponding semigroups of transition kernels are called Mehler semigroups) and cor-
respond in a 1-1-manner to continuous convolution semigroups, the distributions of
Lévy processes (called background driving Lévy processes). The correspondence is
expressed by path-wise random integral representations of the involved processes.
See [32] (for d = 1), [2] or [43] and the literature mentioned there. More generally,
for random integrals of additive processes see [49]. It should be mentioned that lim-
its of M-semigroups (for ¢t — o0) are self-decomposable laws and vice versa [50].
For the background of self-decomposability and random integral representations on
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vector spaces see e.g., the monograph [37], or [33, 38, 52], furthermore, [1, 49, 50],
and the literature mentioned there. See also [35, 36]. For some applications of self-
decomposability see e.g., [4, 34] and the references there.

In the past, the theory of M-(Mehler-)semigroups was also successfully investi-
gated for non-locally compact convolution structures, e.g., infinite dimensional vec-
tor spaces and random measures resp. point processes. The reader may consult e.g.,
[5, 10, 41, 51] and the literature mentioned there.

In the above definitions of M-semigroups only the operator semigroup (7; :
t >0, Ty = 1) is involved. But on finite dimensional vector spaces, as well as in the
main examples in the sequel, Lie groups resp. matrix cone hypergroups, such a semi-
group is uniquely extended to a group (73);cr of operators resp. of automorphisms.
Hence, in contrast to the infinite dimensional case, the restriction to continuous one-
parameter groups (73)scr is well motivated.

For locally compact groups G admitting a continuous one-parameter group
(T})ser € Aut(G), Ornstein-Uhlenbeck processes (or Mehler semigroups of transi-
tion kernels) resp. M-semigroups of probabilities (14(¢));>0 on the one side, and Lévy
processes resp. continuous convolution semigroups (it;);>0 on the other, are defined
verbatim as in the vector space case. In the group case—as random integral repre-
sentations are in general not available—at least for contractible simply connected
nilpotent Lie groups a 1-1-correspondence between M-semigroups and continuous
convolution semigroups is established via ‘forward resp. backward’ Lie-Trotter prod-
uct formulas (LT'1) resp. (LT?2):

n—1
p(t) = lim s T (e/n) resp. u, = lim pu(t/n)" (1.1)
n—>x0 k=) n n—o0

This may be understood as weak versions of random integral representations. See e.g.,
[21, §2.14], [19, Theorem C], [18]. (For a process-approach under some technical
conditions see e.g., [40].)

The proof relies (i) on the construction of (space-time) Lévy processes resp. con-
tinuous convolution semigroups on the space-time building T := G x R, (ii) on the
existence of common cores for generators of continuous convolution semigroups on
I" and (iii) on Lie-Trotter formulas for addition of generators of Cy-contraction semi-
groups resp. continuous convolution semigroups. The second property, the existence
of common cores—proved independently and nearly simultaneously by J. Faraut,
K. Harzallah, F. Hirsch, J.P. Roth, M. Duflo [14, 15, 25, 26, 28, 29, 47]—is crucial.
See also [11, 12, 17, 23,27, 31, 46]. (In fact, for our purpose slight generalizations
of this result are needed, see Theorem 2.9 (c), (d), below.) The idea to relate M-
semigroups on the one hand and space-time convolution semigroups on semi-direct
extensions on the other is due to K.H. Hofmann and Z. Jurek [30] (with a slightly
different approach).

As a corollary it follows that the Schwartz-Bruhat test functions D(G) and—for
direct and semi-direct extensions I' = G x R—also the subspaces D(G) @ D(R) <
D(I") are common cores for generators of continuous convolution semigroups on G
and I respectively; a key result for the verification of (LT 1) and (LT2). (Recall that
for Lie groups D(G) is just C°(G).)
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Recently M. Rosler [48] and M. Voit [53] investigated commutative hypergroup
structures (IC, x) on the cone of non-negative definite d x d-matrices with a group
like behavior. (For convenience, here we restrict to the case of real matrices.) In par-
ticular, the structure of the automorphism group is well-known: Aut(K) is a homo-
morphic image of GL(R?). For d = 1 these hypergroups are just the well-known
Bessel-Kingman hypergroups. In [20] some probabilistic aspects of these hyper-
group structures were investigated, especially divisibility, (semi-)stability and also
self-decomposability and M-semigroups. However, the problem of existence of back-
ground driving Lévy processes and the correspondence by Lie-Trotter formulas was
not investigated there. This is the main target of the present investigations.

Note that a version of the above-mentioned theorem of F. Hirsch et al. for hy-
pergroups is proved in the thesis S. Menges [44], 5.26. There also the existence of
a common core for convolution semigroups on commutative hypergroups is estab-
lished ([44], 5.17, 5.22). However, for non-Abelian hypergroups there is no natural
candidate for a common core as e.g., D(G) for general locally compact groups. To
find suitable function spaces on semi-direct extensions and to show a core property
which allows to prove the analogues of (L71) and (LT?2) is a crucial tool of this
investigation.

In Sect. 2 we collect notations and basic facts for continuous convolution semi-
groups of probabilities on groups and hypergroups and invariant Cp-contraction semi-
groups, including a proof of the afore mentioned Theorem of F. Hirsch et al. (in its
slightly generalized form). In Sect. 3 we apply these results to the case of semi-direct
extensions G x R of locally compact groups (generalizing slightly the already known
results for nilpotent Lie groups). Section 4 contains the main results: Theorems 4.1
and 4.2: The 1-1-correspondence between M-semigroups (u(¢)) and (background
driving) Lévy processes (i;) on groups and on hypergroups respectively. The proof
of the first is a consequence of the results collected in Sect. 3, whereas Sect. 5 is
concerned with the proof of Theorem 4.2, the hypergroup case: For a class of hy-
pergroups containing the afore mentioned matrix cone hypergroups the existence of
background driving Lévy processes and the correspondence via the Lie-Trotter for-
mulas is established. The proof is quite technical and sometimes cumbersome, but I
was unable to find a more elegant version.

In the appendix we discuss briefly an alternative approach to the mapping
(p)e>0 = (u(2))r>0 in the case of Abelian hypergroups.

2 Notations and basic facts

Let G be a locally compact group or a hypergroup. We adopt the following nota-
tions: M!(G) denotes the set of probability measures, M1 (G) := {» € M?(G):
Al < 1}, MP(G) the set of bounded measures, Co(G) the Banach space of con-
tinuous functions vanishing at co. Point measures are denoted by ¢, x € G. D(G)
denotes the Schwartz-Bruhat test-function space and &(G) :={ge Cp,(G): f - g €
D(G) Vf € D(G)}, the space of bounded regular functions. Note that for Lie groups
we have D(G) = C°(G) and &(G) = C;°(G). For details see e.g., [21, 22]. If not
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otherwise stated, measure spaces are always endowed with the topology of weak con-
vergence and convergence of operators is understood as convergence in the strong
operator topology.

According to the Riesz representation theorem, measures 1 € M?(G) are iden-
tified with continuous linear functionals on Cy(G), the dual pairing is denoted by
fG fdu = (f, n). Measures are also identified with linear operators R, L, the
convolution operators acting on Co(G) from right resp. left. (Cf. the operators T),—,

T* in[6].)
Ru: (R f)(x) :=/fd(exw)=(f,ex*u),

Ly: (Lpf)x) ::/fd(ﬂ*gx):(fvﬂ*gx)~

In particular, for = €y, we use the abbreviations Ry, := R, resp. Ly, := L, for
the right and left translations.

We collect some well-known properties of convolution operators which are easily
verified and are tacitly used in the sequel. See e.g., [17, 22] (for groups), and [6],
1.2.15-1.2.18 (for hypergroups).

Proposition 2.1

(@) R, and L, are bounded linear operators acting on Co(G) with |R,llcc =
L lloo = llpell-

(b) RyL,=L,R, Yu,ve M>(G).

(¢) Ryuww=RuRyand Ly, =L,L, Yu,ve MP(G).

@) (f, mxv) = (Ruf,v) = (Lo f, 1) Vir,v € MP(G), f € Co(G).

In particular, for v = g, resp. = &y, we have

) (fiu)=Ruf(e)=Lyuf(e)Vue M (G), f € Co(G),

(d2) f(x0) = ([, &xy) = Rxyf(€) = Ly, f(e) Vf € Co(G), x0 €G,

(d3) Ruf(xO) = (f»sxo * W) = <Ru,fv8x0> = <onfﬁllv) = (onRuf»Ee>
Yu e MP(G), f € Co(G), xo € G,

(d4) Luf(XO) = (fin * 8xo> = <Lp.f15xo) = (Rxofsﬂ) = (RxoLufvge>
Yu e MP(G), f € Co(G), xo €G.

Proposition 2.2 Let f € Co(G), and let xo € G such that | f (x0)| = || flloo. Then
Il flloo = |Rxy f (@) = [| Rxg f llo-

[Ry, is a contraction (Proposition 2.1 (a)), hence || Ry, flloo < |l fllcc- On the other

hand, according to property d2) in Proposition 2.1, | f(x0)| = [{Ry, f, €.)|, whence
1 lloo = 1.f (x0)| = [Ryxo f ()] =< | R flloo-]

Let T := R;, » € M?(G). T is left-invariant, i.e. TL, = L, T Vx € G (see Propo-
sition 2.1) and (f, A) =T f(e), Tf(x) = (L f, A). This is a motivation to define
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Definition 2.3 A subspace D C Cy(G) is called left- resp. right-invariant if L, D C D
resp. RyD € D, Vx € G, and a linear operator U : D — Co(G) is called left in-
variant if D is left invariant and UL, = L,U Vx € G. (Hence UL, = L, U for all
v e Mb(G) with L,(D) CD.)

In this case, we define the linear functional A : D — C by (f, A) := Uf(e), hence
(according to Proposition 2.1 (d2)) Uf (x) = L,Uf(e) = ULy f(e) = (L, f, A). This
motivates the notation U = Ry4 (in analogy to Proposition 2.1 (d3)).

Definition 2.4 Let U : D — Co(G) be a linear operator acting on a subspace D C
Co(G). U is called dissipative if for all f € D, for all xo € G such that f(xg) =
| f lloos it follows M(U f (xp)) < 0. (N denoting the real part.) (U, D) is m-dissipative
if in addition U is closed and (I — U)(D) = Co(G). See e.g., [16, 39].)

Proposition 2.5

(a) Let (T})1=0 be a Co-contraction semigroup on Co(G) with infinitesimal generator
U := %|,:0T,, D(U)). Then the domain D(U) is dense in Co(G) and U is m-
dissipative.

(b) Conversely, let U be dissipative with dense domain D. Then (U, D) is closable,
and the closure (U, D) is closed and dissipative. Furthermore, (I — U)(D) is
dense in (I — U)(D).

(¢) If in addition, (I — U)(D) is dense in Co(G) then (U, D) is the generator of a
(uniquely determined) Cy-contraction semigroup (T;);>0.

(In the latter case, D is called ‘core’ for the generator of (Tt)t>0.)
[Theorem of Lumer-Phillips, cf. [42], [16], I, Theorem 3.3.]
As a consequence of the Riesz representation theorem we obtain

Proposition 2.6 A left invariant linear operator T = R4—A as in Definition 2.3—
defined on D := Cy(G) is the convolution operator of a bounded measure A = A €
MP(G), and conversely.

Hence a Cy-semigroup of invariant operators on Co(G) is representable as (T; =
Ry,)i>0, where (A;):>0 Is a continuous convolution semigroup in ./\/lb(G) with Lo =
e and | T; || = || A¢|l. In particular, T, are contractions iff (.;) € MV (G).

[As well known, if (A;) is weakly continuous, then the operator semigroup (R, =
T;) is continuous in the weak and hence also in the strong operator topology, and
conversely.]

In the sequel we shall always tacitly assume for continuous convolution semi-
groups that Ly = &,.

Let (A,);>0 be a continuous convolution semigroup in M?(G) with corresponding
Co-operator semigroup (7; = R;,)s>0. Then the infinitesimal generator (U, D(U)) is
a left invariant operator. If moreover, (A;) € M1 (G) then (U, D(U)) is (left invari-
ant and) dissipative. In view of Propositions 2.5 and 2.6 we have:
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Proposition 2.7 Let (U, D(U)) be left invariant and dissipative and assume (I —
U)D(U) = Co(G), hence U is the generator of a Co-contraction semigroup (T;);>0.
Then T; = R, for some continuous convolution semigroup (A;);>0 < MD@G).

[For ¢ > 0O the resolvent I, := (U — él )_1 is bounded, obviously left invariant,
hence a convolution operator of a bounded measure. Any 7 is representable as limit
of exponentials of resolvent operators, hence is itself left invariant. ( [39], IX, §3
(1.17), [17], Hilfssatz 2.4.)]

Remark 2.8 Let D be a core for the generator of a semigroup of convolution operators
(R;,)i=0. Then, by a slight abuse of language, we call DD a core for the continuous
convolution semigroup (A;)s>0.

Now we are ready to formulate the announced result of J. Faraut, K. Harzallah,
F. Hirsch, J.P. Roth and M. Duflo [11, 12, 14, 15, 25-29, 46, 47]. We restrict to the
case of continuous convolution semigroups with trivial idempotents Ay = .. In the
literature cited above, the results are mostly generalized to continuous convolution
semigroups with non-trivial idempotents Aq. (If A; > 0, then A9 = wg, the Haar mea-
sure on some compact sub-(hyper)group K.)

Theorem 2.9 Let D be a dense linear subspace of Co(G), G a locally compact group
or a hypergroup.

(a) Assume (i) L, D CD Vx € G and (ii) R,DC D Vx € G.

Let U : D — Co(G) be a left invariant and dissipative linear operator. Then
the closure (U, D) is the generator of a left invariant contraction semigroup
(T; = Ry,)i>0. Le., D is a core for the continuous convolution semigroup (A;) <
MD@G).

(b) More generally, (ii) may be replaced by (ii') R,D C D Vx € G.

(c) Let (U,D(U)) be a dissipative, closed and left invariant operator. Assume
(1) D € D(U) to be left-invariant, and assume furthermore (ii”) R,ID C D(U)
Vx € G.

Then (U, D(U)) is the generator of a left invariant contraction semigroup
(Ry,)i=0 and D := span{R,D : x € G} is a left- and right invariant core for
(U, D(U)) (resp. for (At)r>0)-

(d) Let (U, D(U)) be the generator of (Ry,). Let D C Co(G) be a lefi-invariant
| - llco-dense linear subspace. Let furthermore D be a left and right invariant
intermediate subspace with D €D C D(U). Let || - || be a norm on D such that
I lloo < I - . Assume finally that D is || - ||-dense in D and U : D — Cy(G) is
Il Wl =1l - lloo-continuous.

Then
(d1) Disa left- and right-invariant core and

(d2) D is a core for (U, D(U)) resp. for (At).

Proof The following sketch of the proof of (a), (b) follows—with different nota-
tions—the lines of the proofs in [25], Théoréeme 1, [26]. See also [17], O §4. For
hypergroups a proof (of (a)) is contained in the thesis [44], 5.26.
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(a), (b) Condition (ii’) is weaker than (ii), hence (b) = (a).

We first note that

1. Condition (i) implies L,D € D Yv € M?(G). In fact, approximating v by mea-
sures v, with finite supports such that L,, — L, in the strong operator topology
and observing L,, D € D for all n, yields L,, f — L, f for f €D, and furthermore,
UL, f=L, Uf—)L Uf.Hence L feID)andUL f=LUf.

Analogously, Vg € D we obtain L,g € D and UL,g = L,Ug. (This applies in
particular for f €D, g :=R,, f € D))

2. Let v e (I — U)D)L. Since (I — U)D is dense in (I — U)D, we have v L
(I -U)D.

Let f €D, let xg € G such that ||L, fllec = |Ly f(x0)| = |Rx, Ly f(e)], i.e., for
some ¢ with [c| =1 wehave ||L, f|locc =c- L, f(x0). W.l.o.g. we may assume ¢ =1,
else replace f by c- f.

Asg: =R, f € D by assumption (ii’) we have 0 = ((I — U)Rxof, v)y=(L,(I —
U)g.€e) = Lyg(e) — ULyg(e) = Ry Lyf(e) — URxLyf(€) = [|RyyLy flloo —
URxOL f(e). Since |L, flloo = (Ryy Ly f)(e) = ||RxOL flloo (cf. Propositions 2.1
and 22) and U is dissipative, we have RU Ry Ly f(e) < 0. Therefore,
Ry, Lv f llso = 0. According to property (a) in Proposition 2.1, ||L, f|lcc = 0 fol-
lows. Since D is dense in Co(G) we have proved v = 0.

3. Therefore, (I — U)D is dense in Co(G).

Assertion (b) (and hence (a)) follows by Proposition 2.7.

(¢) Put D:= span{R, D : x € G}.

Claim: D is a core for (U, D(U)). Hence by assumption, (U, D(U)) is m-dissipative
and therefore a generator.

[Obviously, D C D C D(U). Hence D 15 dense, by construction left and right in-
variant and therefore according to (a), D is a core for the closure of the restrlc-
tion (U, ID)) the generator of an invariant semigroup. In particular, (I — U )]D) is

dense in Co(G). Since (U D(U)) is closed, we observe ]D) C D(U), hence (U, ]D))
(U,DU)) and (I — U)]D C (I —=U)D(U) = Cy(G). Whence the assertion.|

(d) 1. The restriction U | is uniquely determined by U|p. [Let f, €D, f, — f €
D w.rt. [l 1. (Hence also || f — f lloc = 0.) Then |U f — U f o = O by assumption,
and hence f € D. Therefore, D D D and U |55 coincides with U | on D. (U, D)
denoting the closure of (U|p, D).)]

2. Dis a core for (U, D(U) by (a), (b)). Whence (d1) follows.

3.Letge (I — U)(]I~))), g={—-U)f forsome f € D. By assumption, there exist
fn € Dwith || f, — fIl = 0, hence ||(I — U) fi — glloc = 0. Therefore, (I — U)D is
| - |loo-dense in (I — U)]ﬁ), hence, by (d1), dense in Co(G). Whence (d2) is proved. [J

Remark 2.10 Note that in general on (non-compact, non-Abelian) locally compact
groups there exist left-invariant closed dissipative operators with dense left-invariant
domain which are not generators of Co-semigroups. See e.g. [45], Proposition 2.2.
So additional conditions as in Theorem 2.9 (a)—(d) are needed.
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We obtain immediately the well known result:

Corollary 2.11 Let G be a locally compact group. Then the Schwartz-Bruhat test
Sfunction space D(G) is a common core for all continuous convolution semigroups
(A)i=0 in MW(G), in particular, for continuous convolution semigroups of proba-
bilities.

[D(G) is dense, left- and right-invariant and—according to the Lévy-Khinchin-Hunt
representation—D(G) is contained in the domain of the generator of any continuous
convolution semigroup in MV (G). Cf. e.g., [22], 4.4.18, 4.5.8 for continuous convo-
lution semigroups of probabilities, see e.g., [11-15, 17, 56, 57] for the more general
case MD(G). The assertion follows by Theorem 2.9 (a).]

Corollary 2.12 Let G be an Abelian locally compact group or an Abelian hyper-
group with dual G. Then the space of ‘analytic vectors’ A := (Lg (@)Y is a common
core for all continuous convolution semigroups (A;);>0 in M(l)(G). (Here Lcl. de-
notes the space of functions with compact support which are integrable on the dual
G w.r.t. the Haar resp. Plancherel measure, and V denotes the inverse Fourier trans-
form.) Analogously, C. @) and L£2 ) (@)Y share this property.

[Ais dense and left- (hence trivially right)-invariant. Furthermore, for any f € A and
any con/t\inuous convolution semigroup (A;) we observe thatt = R;, f = (): . f)v =
"V . f)V is analytic (where the logarithm v is defined by %, = e''¥). Therefore in
particular, f is contained in the domain of the generator.

For groups a proof is found in e.g. [9], for hypergroups see [44], 5.17, 5.22. The
assertion follows by Theorem 2.9 (a).

Alternatively: it is well known that a dense subspace of analytic vectors is a core.
(Cf. [16], Chap. 1, Theorem 9.20.)]

Remark 2.13 For later use we note that the cores D(G) and A constructed above in
Corollary 2.11 resp. 2.12 are (left- and right-invariant and) invariant under topological
automorphisms of G.

3 Semi-direct products I' = G x R: The case of locally compact groups G

Throughout in this section let G, G; denote locally compact topological groups. First
we note a further corollary to Theorem 2.9:

Corollary 3.1 (Direct products) Let G;, i = 1,2, be locally compact groups with
test function spaces D(Gy), D(Gy) respectively. Then the subspace D .= D(G1) ®
D(Gy) € D(G1 ® Gy) is a common core for continuous convolution semigroups in

MD (G ® Gy).
[On the one hand, D € D(G; ® G,) € D(U) for any generator (U, D(U)) of a con-

tinuous convolution semigroup, as mentioned in Corollary 2.11. On the other hand,
D satisfies the conditions (i) and (ii) of Theorem 2.9 (a).]
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D is dense in C.(G| ® Gy). Furthermore, we note a well-known result:

Lemma3.2 LetG;,i = 1,2 be Lie groups. Then D(G1)  D(G>) is dense in D(G1 ®
G wrtl-l:=1- lco@ 6y

Proof We sketch a proof:

1. Obviously it suffices to show for sufficiently small neighborhoods V; that
CX (V1) @ C°(Vy) is dense in C°(V] @ Vo) wort. || - ||c@. Hence, as G; are Lie
groups, we may assume V| and V; to be neighborhoods of 0 in the tangent spaces
R4 and R% respectively.

2. Therefore it is sufficient to show that C2° R @ C o0 (R%) is dense in
Cgo (Rdl +d2)_

3. For Hermite functions 1) € S(R!) we have hV @ h®(x,y) = p(x,y) -
e~ e for some polynomial p. Hence, if H(R?) denotes the vector space gen-
erated by Hermite functions on R?, then H(R%) @ H(R%) = H (R4 +4%),

4. Using the facts that H(R?) is dense in the Schwartz function space & (R?), and
that any function f € D = CZ (R9) can be approximated by f, € S(RY) (w.r.t. the
natural topologies on S and D), the assertion is easily proved. 0

Now let G denote a locally compact group and let (73),;cr € Aut(G) be a continu-
ous one parameter group. The semi-direct product I' = G xR is the Cartesian product
G ® R equipped with the group operation (x, s)(y, ) := (xTs(y),s +t). [ is a lo-
cally compact group and hence D(I") is a common core for continuous convolution
semigroups in M (I).

Proposition 3.3 (Semi-direct products I' = G x R) Let G be a Lie group. Then D :=
D(G) @ D(R) C D) is a common core for continuous convolution semigroups in

MUD).

Proof In contrast to the above mentioned Corollary 3.1 now the proof relies on the
weaker assumptions in Theorem 2.9 (d).
D is obviously left invariant: For ¢ ® ¥ € D(G) ® D(R) we have

Liyn(e®@¥)(x,8) =0T (x)) - (s +1) =1 @1(x) - ¥1(s)

with 91 € D(Gy), 1 € DR). Hence L, (¢ @ ) eDV(y,t) €T ~

Furthermore, according to Lemma 3.2, D is || - ||-dense in D(I"). Put D :=
span{R(, n@e @ ¥ : (y,1) € I', ¢ € D(G), ¥ € D(R)}, a subspace of D(I"). Note that
Ryne®@y¥(x,s) =exxT(y))-¥(s+1). Let (A;) beNa continuous convolution semi-
group with generator (U = R4, D(U)). Hence D €D € D(I") € D(U).

D is obviously left- and right-invariant, hence a core for (U, D(U)) according to
Theorem 2.9 (a), resp. Corollary 2.11.

The Lévy-Khinchin-Hunt representation (cf. e.g., [22], 4.4.18, 4.5.8, [23] for
MI(G), resp. [11, 13-15, 17, 56, 57] for M(l)(G)) yields that the restriction of the
generator U = Ry : (Céz)(F), I llc@) = (Co(I), || - loo) is continuous.

Whence the assertion follows by Theorem 2.9 (d). O
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In all examples we have in mind, the underlying group is a (simply connected,
nilpotent) Lie group. Nevertheless it is worth to point out that this result is true for
general locally compact groups G which admit a continuous one-parameter group of
automorphisms (7;),er C Aut(G):

Theorem 3.4 Let G be a locally compact group with (T;);er < Aut(G), assume
that (T;) is not relatively compact, hence = R. We define as above the semi-direct
extension I' = G X R and put again D := D(G) ® D(R).

Let (At)i=0 € MDY be a continuous convolution semigroup with generating
functional A resp. infinitesimal generator (U = Ra, D(U)). Then D is a core for
(A)r>0.

Proof We sketch a proof:

D is dense in Co(I') and D € D(I") € D(U). As before, it follows immedi-
ately that D is left invariant. Let, as in Proposition 3.3, D denote the linear span
of {Riy,ne @ ¥ : ¢ € D(G), ¥ € DR)}. (T7) is a continuous one-parameter group.
The connected component Gg is characteristic and G/Gy is totally disconnected.
Therefore, the induced automorphisms 7'; act trivially on G/Gy.

Choose an open almost connected subgroup G; € G, i.e., such that G;/Gy is
compact. Then, I'} := G x R is an open almost connected subgroup of I, therefore
(e.g., see [21], 3.1.22), we have I'1 =lim I'{ /L% with compact normal subgroups
L% C T'y. Hence there exist (7;)-invariant normal subgroups K% C G| with L% =
K* ® {0}, and G| =lim. G;/K*.

The Lévy-Khinchin-Hunt representation for general locally compact groups (cf.
e.g., [22, 23] for probabilities, resp. [11, 13-15, 17, 56, 57] for MV (G)) yields that
A = B+ y, where y is a bounded measure (a Poisson generator), and B is supported
by I'1. We have U = Ry = Rp + R, and, as y is bounded, it is easily seen (develop-
ing (I — Rp — RJ,)_1 in a Neumann series) that (I — R4)D is dense iff (I — Rp)D
is. Hence w.l.o.g. we may assume G = G and I =T to be Lie-projective. N

Let, as in Proposition 3.3, 9 @ ¥ € D=D(G) @ D(R) and Ry ¢ ® ¥ =: h € D.
Since D € D € D(I') there exist « such that ¢ ® 1 and & are L%-invariant.

Hence w.l.o.g. we may assume I" and G to be Lie groups. Thus the proof is reduced
to the case handled in Proposition 3.3. g

3.1 Lie-Trotter formulas

We recall Lie-Trotter product formulas for addition of generators of Co-semigroups
and its applications to continuous convolution semigroups. For the background see
e.g., PR. Chernoff [7, 8], Theorem 1.1, [16], I, Theorem 8.12, Theorem 8.4, and the
literature mentioned there. For applications to continuous convolution semigroups
seee.g., [17], 1, §2.4.

Proposition 3.5

(al) (Lie-Trotter formula) The sum U + V of generators of Co-contraction semi-
groups (U, D(U)) and (V, D(V)) defines a dissipative operator on D(U) N
D(V). If D(U) N D(V) is a core for the closure U +V and if U+ V is the

@ Springer



Background driving Lévy processes on hypergroups

generator of a contraction semigroup, then the involved semigroups are related
by the Lie-Trotter formula:

¢ UFV) = Jim (/MU et/MV yn 3.1)
n— o0
The limit exists in the strong operator topology, uniformly on compact subsets
of Ry.. (For short we write ¢'UTY) instead of &' U+V) then.)

(a2) (Chernoff’s product formula) Let Ry > ¢+ F(t) be a contraction valued map,
let D be a dense subspace, such that for all x € D Ux := %l,:o F(t)(x) ex-
ists, and assume that the closure (U, D) generates a Co-contraction semigroup
©'Y). Then 'V =1im,_. o F(t/n)" in the strong operator topology, uniformly
on compact subsets of R..

(b) Applying (al) and (a2) to continuous convolution semigroups (resp. to the cor-
responding convolution operators) on locally compact groups or on hypergroups we
obtain (in view of the existence of a common core):

(bl) Let (141)i=0, (Vi)i=0 S MWD(G) be continuous convolution semigroups on a
locally compact group or hypergroup G. Let D be a common core for both
continuous convolution semigroups (e.g., D = D(G) in case of locally compact
groups). Then the sum of the generators is at least defined on D and its closure
generates a continuous convolution semigroup (A;);>0. Furthermore, the Lie-
Trotter formula for continuous convolution semigroups holds true:

Ar = lim (Kt/n *Vt/n)n~ (3.2)
n—0o0

(b2) Let the mapping Ry 3t — A(t) € MD(G), A(0) = &,, be differentiable for
all feD, (A, f):= %h:o (A1), f), where D is a left-invariant core for the
continuous convolution semigroup (A;) generated by A resp. by Ra. Then, by
Chernoff’s product formula (a2) we have:

da = lim (A(1/n))" (3.3)

uniformly on compact subsets of R ..

4 The main results

As before let G be a locally compact group or a hypergroup and T = (7;) € Aut(G)
a continuous one-parameter group of automorphisms defining the semi-direct exten-
sion I' := G x R. In the following we consider a sub-semigroup of M (I"), defined as
MLD) :={n®e : ue MY (G),t € R}. (Analogously /\/lil)(F), /\/lfkl_zr(f‘), MZ(F)
etc. are defined.) '

Recall the definition of a M-semigroup (also called skew convolution semigroup
or solution of a cocycle equation) in the Introduction: A continuous one-parameter
family (w(t))s=0 S M (G) is a M-semigroup or skew convolution semigroup if

w(s +1)=pu(s) > Ty(u(r)) foralls,r>0. “.1)
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As immediately seen, the family (u(¢));>0 is a M-semigroup in MYG) iff (A =
u(t) ® &)i>0 is a continuous convolution semigroup in ./\/li(F). Furthermore, as
immediately verified, for f € D :=D(G) @ D(R), the generator U of (Ry,) splits as
Uf=(W+4+P)fresp. Wf=U — P)f,with Wf = %h:ORM(,)@aOf and £Pf =
% li=0R¢,@¢.,- W and == P—by construction dissipative left invariant operators—are
extended to generators of continuous convolution semigroups (o; := s ® €o);>0 and
(pli ‘= &0 ® €4¢)r>0 respectively (cf. Theorem 3.4). The Lie-Trotter formula (3.2)
yields A; = lim, (oy/, * th;n)”, or =1lim, (A;/, * pt_/n)”. Considering the projection
I' - G yields the forward and backward Lie Trotter formulas (LT1) resp. (LT2)
mentioned in the Introduction, cf. (1.1). Hence we obtain a bijection (u(t));>0 <>
(Mr)r=0-

Summarizing, the steps in Sect. 3 yield the following result, cf. e.g., [21], 2.14
II1, [19], Theorem C; see also e.g., [3, 18] for applications:

Theorem 4.1 Let G be a locally compact group and T := (T;);>0 € Aut(G) a fixed
continuous one-parameter group. Furthermore, let T’ := G X R denote the semi-direct
extension of G defined by T. Then

(a) D:=D(G) ® D(R) is a core for any continuous convolution semigroup of prob-
abilities in M ().

(b) There exists a bijection (j4(t));=0 <> (I4s)1=0 between M-semigroups and contin-
uous convolution semigroups in M (G) resp. in MWD (G), i.e., between (distri-
butions of) Ornstein-Uhlenbeck processes and (background driving) Lévy pro-
cesses. The bijection is expressed by the forward and backward Lie-Trotter for-
mulas (LT1) resp. (LT2) (cf. (1.1)).

For (matrix cone-) hypergroups we shall prove in analogy to the group case:

Theorem 4.2 Let K be a matrix cone hypergroup (investigated in [48, 53]) with
fixed continuous one parameter group T := (T;);=0 € Aut(K). Define the semi-direct
hypergroup-product T := KC x R in canonical way.

Then the assertions (a) and (b) of Theorem 4.1 hold true in this situation, where
D(G) and D have to be replaced by suitable function spaces A and D (defined in the
proof of Theorem 5.21 and in Definition 5.23 below) on the hypergroups K and T
respectively. _

In particular, D is again a common core for all continuous convolution semigroups

in ML(D).

The proof of Theorem 4.1, worked out in Sect. 3, relied mainly on Theorem 2.9.
In fact, Theorem 4.1, in particular (a), is well-known and was used several times—
at least in the case of Lie groups—without pointing out that the original version of
Theorem 2.9 (a) needs a straight forward generalization (i.e. Theorem 2.9 (b)-(d)) to
handle the case of semi-direct products. (See e.g. [21], §2.14, [19].) We included a
proof in order to show the differences to the case of hypergroups:

The proof of Theorem 4.2 is more complicated and not straight forward. In fact,
the details are quite technical, but I was unable to find a better way. The proof will
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be carried out in Sect. 5, in a series of propositions, which may be interesting in their
own right. At first, here we sketch an outline of the proof:
1. Assume (p(1));>0 to be a M-semigroup on K with corresponding space-time

semigroup (4;) in M}k(l"). Then we construct a suitable core £ for (A,) such that on £
the generator U of the convolution operators (R;,) splits U = W + P, W generating
a continuous convolution semigroup (o; = (; ® €0)>0 concentrated on L @ {0} = I,
and & P generating the semigroups of shifts (p,i = &(e,+1))r>0 oN {e} ® R = R. (Note
that the constructed core & still depends on (X;).)

2. Then the Lie-Trotter formula (Proposition 3.5 (al), (bl), (3.1)) applied to
U =W + P yields (LT1) (as in the group case): Projecting to K, the mapping
(u(t))i=0 = (Wr)s>0 is established.

3. Conversely, let (14;) be a continuous convolution semigroup on a matrix cone
hypergroup K. On Abelian hypergroups, hence on matrix cone hypergroups, there
exists a subspace A C Co(K) which is a common core for all continuous convolu-
tion semigroups on K and is invariant under shifts and automorphisms. (Cf. Corol-
lary 2.12, resp. Remark 2.13.) By means of .4 we construct a subspace D C Cy(T")
which is a common core for continuous convolution semigroups in ML(T").

4. Furthermore, let V be the generator of (u;);>0, let (o; := py ® €0)s>0 with

~

generator W, and let P as above, then U = W + P is (the restriction to D of) the
generator of a continuous convolution semigroup (A; = p(t) ® &)r>0 < Mi([‘). Ap-
plying the Lie-Trotter formulas to U = W + P resp. W = U — P, and considering the
space component, i.e., the projection to /C, we obtain (LT 1) and (LT2) respectively.

5. Together with step 1 this yields the bijection (1(¢));>0 <> (i¢)s>0 and the exis-
tence of a common core as asserted.

5 Semidirect products I' = /C x R: the case of matrix cone hypergroups /C

As announced in Theorem 4.2, our aim is to establish a 1-1-correspondence between
M-semigroups on the one side and continuous convolution semigroups on the other
for a class of hypergroups with ‘group-like behavior’: Such hypergroups on the cone
of non-negative definite matrices IC were recently investigated, cf. [48, 53], a class of
hypergroups which share many features with locally compact groups. In particular,
the group of automorphisms is well known, and there exist continuous one-parameter
groups of automorphisms in abundance. (See e.g. [20] for an overview of some proba-
bilistic structures on these hypergroups: In particular, the first section there contains a
collection of basic properties which are needed here.) In the sequel we have these ex-
amples in mind, but results and proofs depend only on particular properties of /C, thus
could be generalized to larger classes of hypergroups. Recently M. Voit [55] investi-
gated ‘Heisenberg-like’ hypergroup structures on C ® R. For those non-commutative
convolution structures, one parameter groups of automorphisms exist. It is reason-
able to expect that the results can be partially generalized to these new classes of
examples. (The investigations will be continued.)

Definition 5.1 Let K be the cone of positive semidefinite real d x d-matrices en-

dowed with a hypergroup structure (investigated in [48, 53]). (We restrict for con-
venience to the case of real matrices.) K is a commutative Hermitean hypergroup,
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furthermore, self-dual (i.e., Kisa hypergroup = K), with Pontryagin and Godement
property. In particular, Lévy’s continuity theorem is valid. K is aperiodic, i.e., with-
out compact sub-hypergroups except the unit {e}. The unit of the hypergroup K is the
zero-matrix, denoted by e.

Automorphisms of K are obtained in the following way: K is considered as subset
of the d x (d 4 1) /2-dimensional vector space H := }C — IC of (real) Hermitean matri-
ces. For a € GL(RY) put T, : H 3 k — ((ak)(ax)*)'/? = (ax?a*)'/? € K C H. The
restriction to C defines an hypergroup automorphism of K. Let (7;);cr be a continu-
ous one-parameter group in Aut(/C). Then there exists a continuous one-parameter
group (a; = exp(tQ))rer < GL(R?) such that 7} = T, ¥Vt € R. And conversely,
(T,) € Aut(K) for any one-parameter group (a;). In the following we fix (7; := Tj,)
with (a; = expt - Q)seRr.

Let V:= H ® R, the Cartesian product, containing I' := L ® R as a subset.
I', endowed with a convolution structure &y s) * &(y,1) := (€x * €T,(y)) ® €54 for
(x,s), (y,1) € ' and with involution defined by (x,s)” = (T_s(x)™, —s) is a (non
commutative) hypergroup. (The axioms are easily verified. Note that in our case,
K is Hermitean, hence in particular, 7_;(x)~ = T_s(x).) Therefore, the notation
I' =: K x R is justified. As above, convolution in C and I" will be denoted by ‘x’
and ‘x’ respectively.

Probabilities on K resp. on I' act by convolution on Co(XC) and C(T") respectively.
(Cf. Proposition 2.1.) We denote the left and right convolution operators as follows:
Let f € Co(K),g e Co(I'),ze K and (z,r) €.

R: f(x) 1= fxx2) 2=flcf(y)d(8x*8z)(y), (.1

L: f) = f(z%x) 2=/,Cf(y)d(8z *&x)(¥)- (5.2
Rizrg(x,s):=g((x,s) *(z,7)) ::/Fg()’su)d(g(x,s)*8(z,r))(Yvu)»
Lirgx,s):=g((z,r)*(x,s)) :=/Fg(y,u)d(b"(z,r)*S(x,n)(y,u)-

In an analogous way we define for measures A on I' resp. i on K the left resp. right

convolution operators I.QM, i w» Ry, Ly on Co(K) and Co(I") respectively.

Definition 5.2 In the following we restrict again our considerations to measures on
the ‘space-time building” I' = K x R of ‘space-time’-form XA € Mi(r‘) ={u®e¢y:
we MY(K), u € R}. In that case we have

Rﬂ@aug(x,S)=/Kg(x*Ts(y),S+u)dM(y), (5.3)

Lﬂ@aug(x,S)=/Kg(y*Tu(X),s+u)du(y). 5.4
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Note that for g = ¢ ® 1 we obtain (with ¥, : s = ¥ (s +u)):
Ruge, 8(x,8) = /Kw(X*Ts(y))du(y) “Yu(s) = (I.QTSW) ©)(x) - Py (s),

L;@sug(x,S)=/Kw(y*Tu(x))d/x(y)'I/fu(S)=(iM ©) (T (x)) - Y (s).

The involution on I' induces involutions on spaces of functions and measures:
Letg e (Cb(F). Then g(x,s) :=g((x,s)”) = g(T—_s(x), —s).
Let A € MP(I). Then [, fdk:= [i. fdx.
In particular, for A = 4 ® ¢, we obtain = T_, () ®e_y.

Proposition 5.3

(a) For A, e Mb(I) wehavemzﬁix. _
(b) For x e MY(I"), f € Co(T") we have R f = Ly f.

We recall the notations of left invariant operators and subspaces introduced in
Sect. 3; we have to distinguish between invariant operators on K and on the non-
commutative hypergroup I'.

The existence of background driving Lévy processes, given a M-semigroup: the
mapping (L (1))r=0 > (Ut)i>0-

The hypergroup K is embedded into a vector space H, hence inherits a dif-
ferentiable structure: Note that the action of 7; on X resp. H is smooth. In fact,
t (Texth(/c))2 =exptQxZexptQ* =: k(r)? is an entire function, and K 5 x >
x12 e K is holomorphic on the open subset Ky := K N GL(RY). If k¥ ¢ GL(RY),
i.e., if the kernel N (k) # {0}, then N(x(r)) = exp(—tQ*)N (k) and N (x(1))* =
exp(—t Q)N ()™, hence the projections onto these subspaces depend analytically
onft.

We define particular differential operators:

Definition 5.4 For f € Cél) (H® R) (i.e. with continuous derivatives in Co(H ® R))
and for (x,s) e H® R we put

Xf(x,s):= % tzof(Tz(x), s+1)= }{% %(f(Tz(x), s+1)— f(x,5),
dt 1

Pf(x,s):= e tzof(x, s+1)= th\rr(l) ;(f(x, s+1)— fx,5),
dr 1

Sf(x,s):= e tzof(Tz(x),S) =}<r(1) ;(f(Tt(x),S) = f(x,9)).

For the restriction to (x, s) € I' we obtain:
Proposition 5.5 Let ). € MP(I), f € CS"(H®R), (x,s) €. Then
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@ XfQ.s)=limpoLig, ooy 0608 = GilimoLeg, fx.9).
(b) PfGx.s)=limno Ry o F08) = GilimoReq,) f(x.5).
Hence, considering C(()l)(]HI Q R)|r as a subspace of Co(I"), we obtain

(©) RuXf(x,8)=XR, [(x,s),
(d) LyiPf(x,8)=PLyf(x,5),

(©) sup(x yyer X Rof (6, )| < 1A supge gyer 1XF (x, 5],
(f) sup(y gyer ISR f (6, )] < 2] supe syer ISF ((x, 9)].

[(a)—(e) are obvious, only (f) needs a proof:
It is sufficient to prove the assertion for A = &y ;). A simple calculation shows
SR(y,u)f(x, S) = R(Ts(y),u)Sf(x, S). Whence

sup SRy, f(x,8)= sup |R,¢),u)Sf(x,5)]
(x,s)el (x,5)el’

< sup sup |RqSf(x,s)l
(y',u)el (x,s)el’

< sup [[Ry wSfllcom < 1Sflcom)-]
(y',u)el’
Proposition 5.6 Let f € C" (H®R), (x,s) e H® R. Then
Xf(x,s)=Sf(x,s)+ Pf(x,s).
[By Definition 5.4, Xf(x,s) = limt\o[%(f(T,(x),s + 1) — flx,s + 1) +
HfGs+0) = fx, )]

The limit of the second terms is P f (x, s), hence also the first terms are convergent,
to S’ f(x, s) say. Now

1
S'f(x,5) = tli\rr(l)[;(f(Tz(x), s+1) = f(Ti(x),s))

1 1
+ (@), ) = flx.8) = 2 (flx.s+1) = f(x,S))]-

The first and third terms converge to Pf(x,s) and —Pf(x, s) respectively, hence
S’ f = Sf, as asserted.]

The differential operators X and P are related by

Proposition 5.7 (X f)(x, s) = —(Pf)(x, s).
[ Xflx,s)= lim %(f(Tt(xx s+ — fx,s)
= }i\n(l) %(f(T_H Ti(x), —s — 1) — f(T_(x), —s))
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= lim — (f(T—s(X) —s—1) = f(T—5(x), —=5))

N0 t

= —(PA(Ts(x), —s) = —(Pf)(x,5). ]
Definition 5.8 We introduce semi-norms on Cél) (H® R):

£l :== sup |f(x,s)l, Ifllay == sup |Xf(x, )| =1Xfll)

(x,s)el’ (x,s)el’

and | fll2) := 1Sf ll©)- Finally we put || f|| := Z?:O (FAIHE
B denotes the completion of C(()l) (H® R) w.r.t. || - [I. (Since functions coinciding
on I' are identified, the Banach space BB may be considered as subspace of Co(I").)

Proposition 5.9

(a) Bisdensein Co(I') w.rt. || - looc(= I - ll0))-
(b) Forall f € B there exist Xf, Pf, Sf and belong to Co(I").
(c) Forall . € MP(T), forall f € Bwe have || R, fIIl < |IAll- £l

(d) For Ay, )\ € /\/lfk (I') with A, — A, we have R;, — R, in the strong operator
topology of B. In particular, for a continuous convolution semigroup (A;);>0 in

/\/lil_g (I") the operators (Ry,):>0 may be considered as Co-contraction semigroup
on (Co(T'), || - lleo) as well as on (B, || - I

[(a), (b) are obvious, (c) and (d) are immediate consequences of Proposition 5.5 (e)
and (f). In fact, convergence of R, follows observing that X and R;, commute

and | PRy, f — PRy flloo = O for f € C(()l)([‘). The latter is immediately verified
consideringe.g., f =9 ® ¥ € C(()l)(IC) ® C(()l)(R).]]

Definition 5.10 In the following let (A, = u(¢) ® &/);>0 be a contmuous convolution

semigroup in M*(F) with Ag = &(,0). Let (U, D(U)) resp. (U, D(U)) denote the
infinitesimal generators of the Co-contraction semigroups (Ry,);>0 on Co(I") and on
B respectively.

Proposition 5.11 D([?) is dense in D(U) and in Co(T"), furthermore, D([?) is a
core for (U, D(U)).

[In fact, by construction D(&) C D(U) and D((j) is dense in B w.rt. | - .
* *
Hence also dense in Co(I") w.r.t. || - ||co. Furthermore, (I— U)D(U) = B, hence
*
(I —U)D(U) is dense in Co(I"). Whence the assertion. |

Remark 5.12 D(U) is left invariant since U is left invariant. But the || - ||-defining

k
operator S is not left invariant. Hence we can not conclude that D(U)) is left invariant.
That is the reason why we have to use more complicated constructions in the sequel.
We put o (¢) := u(t) ® €o, p,jE =&, Q¢eys. Hence Ay = o () p,*.

@ Springer



W. Hazod

Proposition 5.13 There exists a core £ for (Ry,)i=0 resp. (U, D(U)) such that £
DU)ND(P)

Proof Let f e D(U), ¥ € DR).Put g =gy : (x,5) > f(x,5)-¥(s).
Let & :=span{gyy : f € D(U), ¥y € DR)}.
1.& S D).
In fact, we prove for g := gy : Ug(x,s) =Uf(x,s) - ¥(s) + f(x,s) - ¥'(s):

[ ;/,Cg(x*Ts(y),s—H)—8(X»S)dﬂ(l)(Y)
=%/;Cf(x*TS(y),SH)wp(SﬂLt)—f(x,S)'l//(S)dM(t)(y)
- [%/Kfmn(y),sm —f(x,s)du(t)(y)} s+ 1)
+/Kf(x,s)du(t)(y) : [}w(s +1)— w»}

P2UF G s) () + Y () Fxas).

Convergence is uniform in (x, s), since ¥ and y' have compact supports and Uf €
Co(I').

2. & is dense in Co(T"). In fact, let L, be compact intervals, L, /R, e.g., L, =
[—ku, ky] with k, 7 00. Let ¢, € DR), 1, < < 1g,,,. Then f(x,s) - ¥ (s) —
f(x,s) uniformly in (x, s) € I (since f € Co(I")).

3. (I — U)&is dense in Co(T").

[We show: Ve > 0 Vi € Co(T"), hence V f € D(U) with (I — U) f = h, there exists a
ge&osuchthat [(I —U)f — (I —U)glloo = I(f — &) — (Uf —Ug)lloo <. (Note
that (I — U)D(U) = Co(K).)

Let f € D(U), choose L, ¥, as above, and assume in addition that ||y, ||cc — O.
Put g, (x,s) := f(x, ) Yu(s). Then (I —U)gn(x,s) = gn(x,5) —U[f(x,5) ¥n(s)—
Fx,s) - Yi(s). Therefore, |(I — U)f(x,s) — (I — U)ga(x,9)| < I f — gullo) +
[Uf(x, )11 =¥+ I fllo) - 1Y) llce = 0. Convergence is again uniform in
(x,s) since Uf € Cop(I).]

4. The above steps remain true if & is replaced by the subspace

&:=span{g/y : f € D). ¥ € DR)}.

(According to Proposition 5.11, D([?) is a core for (U, D(U)).)
5. In that case we have in addition £ C D(P) and P& C Cyo(T").

[Since D(l*/) C B S D(P) (cf. Proposition 5.9) and Pgyy (x,5) = Pf(x,s) - ¥(s)+
fx,s)-y/(s), it follows Pg .y € Co(I).] O

Note that in contrast to &, the core £ is not left invariant but the core D(U) N
D(P) is:
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Proposition 5.14 D(U) N D(P) is a left invariant core for U, P and W: For f €
D(U) N D(P) we have:

Uf=Wf+ Pf,

. +
where Wf (x,s) = lims 0 2 (Ruy@e, — ) f (6, 8) =t S limoRo ) f (x, 9).

Proof The first assertion follows since the core £ is contained in D(U) N D(P) ac-
cording to Proposition 5.13. Furthermore, D(U) N D(P) is obviously left invariant,
since U and P are left invariant. We have

d+

Uf(xos) = o

d+
Ry, f(x,8) = U

Rs) R+ f(x,9)
0

t=0 t=

. 1 1
= }{%{Ra(z)[;(&; —Dfx, S)} + - Roiy = D f(x, S)}-

The first term converges to P f (x, s) by assumption, hence also the second term is
convergent, i.e., %|,20Rg(t)f(x, s) =: Wf(x,s) exists, and therefore Uf = Wf +
Pf for f e D(U)N D(P) with

dt
Wf(x,s)=—
fx,s) o

ORU(t)f(x’ §) = fli\%%/lcf(x * Ts(y),s) — f(x, ) du()(y)

=
as asserted. O

Definition 5.15 Put A :={ >x +— f(x,0): f € D(U) N D(P)}, and ].‘: X
f(x,0).

Proposition 5.16 A is || - ||so-dense in Co(IC), left invariant (and also right invariant,
as KC is Abelian).

[D(U) N D(P) is a left invariant subspace of Co(T"). In other words, Ly,ny(DWU)N

D(P)) € (DWU) N D(P)) Y(y,u) € I'. Considering u = 0 we obtain iy (A)CA
Vy € K. A is dense in Cy(K) since D(U) N D(P) is dense in Co(T").]

Now we are ready to prove the existence of a background driving Lévy process:

Proposition 5.17 As introduced afore, we write f for the restriction of f to {(y,0) :
y € K} = K. With this notation we have:

A>f> WFE0) =V f

is a left invariant operator A — Co(K). V is dissipative (by construction) and has a
unique extension to the generator of a semigroup of convolution operators (R, )s>0

for a continuous convolution semigroup (i;)i>0 € MS:)(K). In particular, A is a
core for (1t)s=0.
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[A is dense in Cy(K) and left invariant. Since K is Abelian, A is (trivially) right
invariant. By construction, V is dissipative and left-invariant, whence, according to
Theorem 2.9 (a), the existence of (i;);>0 S MWD (K) with generator V follows.

Positivity is proved as follows: According to Proposition 5.14, V = lims\ o V;
where V; = %(Ru(t) — 1) and pu(t) € MY (K). Hence R, =limpoexps - Vi, thus
s = limp g exps L (1 (1) — &) € ML (K) Vs > 0]

Proposition 5.18 Let (i1);>0 S MS)(/C), W and V be defined as in Proposi-

tion 5.17. Let (o7 := s @ €0)r>0 S Mfkl)(F) denote the corresponding continuous
convolution semigroup, concentrated on I ® {0} = K and put as before (p,jE =
&(e,xn))teR, (cf. Remark 5.12). Then

(a) The closures of W and £ P are the generators of (Rs,)i>0 and (Rpti)tz() respec-
tively.
+ +
(b) Furthermore, W = (:1—,|t=0Ra(t) = ((ll—t|,=oRgr.

(c) Hence in particular, £| I.e = £| ].3
> dr 11=0 Kpu@)= g7 lt=0 Ky, -

Proof (a) See Proposition 5.14; furthermore, (b) = (c).
To prove (b) note that for all (x, s) € I" we have:

+
WE(x,s) o> i—t Ro(o f(x,5)
t=0
|
= tli\?(l);/lcf(x*Ts(y),S) — fx,s)du@®(y)
1
—  lim+ / (L) )Ty () % 3, 0) = (Lo f)(T—y (), 0) die (1) ()
N0t J
P Y g (Toy(x)  (with g = Lies) f)
+ o o dt
= a —o R;,L,g (T—S(x)) = E t:()Ratg(T_S(x)’ O)
+
= 5 tZORU[f(x,s). O

In view of Proposition 5.14, application of the Lie-Trotter formula (Proposi-
tion 3.5 (a)) to the decomposition U = W + P yields

Proposition 5.19 With the notations introduced above we obtain the Lie Trotter for-
mulas (LT 1) and (LT?2) (cf. (1.1)).

[The Lie-Trotter formula (Proposition 3.5 (a), (c) resp. (3.2)), appliedto U = W + P,
yields A; = limy,_, 00 (07/, * p:;n)". Considering the projection to the -component

@ Springer



Background driving Lévy processes on hypergroups

we obtain (LT 1). (LT2) follows in view of Proposition 5.18 (b) by R. Chernoff’s
product formula, Proposition 3.5 (b2), applied to the function ¢ > A(¢) := p(¢).]

In Proposition 5.17 we have proved u; € M$) (K). Now we are ready to prove
Proposition 5.20 1, € M (K) forall t > 0.

[Assume |||l < 1 for some ¢ > 0. Then, as p, are positive, ||, || = e~ for some
¢ > 0. Therefore, in (LT1) the right hand side has norm < e~“'. A contradiction to
the assumption (1) € M (K).]

We have proved that for any M-semigroup (u(f))s>0 < MUY(K) there exists a con-
tinuous convolution semigroup (is);>0 < MU(K), the background driving Lévy pro-
cess, such that (L7T'1) holds true. In fact, the following results prove uniqueness of
(mt)s=>0 and bijectivity of the mapping (us);>0 <> (0(¢))s>0. (Bijectivity is a conse-
quence of the inverse Lie-Trotter formula (L72).)

The existence of M-semigroups given a continuous convolution semigroup: the
mapping (ir)r>0 > (1(2))i>0-

First we show

Theorem 5.21 Let (1;)>0 be a continuous convolution semigroup in MYK). Then
there exists a M-semigroup (((t));>0 € MY(K) such that the Lie Trotter formulas
(LT1) and (LT?2) (cf. (1.1)) hold.

At the first glance it seems obvious to consider as before the operator W =
%h:oRM,@go =: %|,=0Rg, and to apply the Lie-Trotter formula to the represen-
tation U = W 4 P resp. W = U — P. But a priori there is no ‘natural’ common
domain for U, W, P. Therefore we have to find a slightly different approach. This
will be done in the subsequent steps, formulated as propositions.

Let (11;)1=0 € M (K) be given, define (o; := 1, ® £0)r=0 S ML(T), putfort > 0,
W, = %(R(,, -0, V,:= %(I.QM, —1) (acting on Co(I") and Co(/C) respectively). Fur-
thermore, let (W, D(W)) and (V, D(V)) be the generators of the corresponding con-
traction semigroups (Ry,) and ( I.Q o)

Let A C D(V) denote a core for (u;);>0 with the following properties:

(1) A is left invariant (and right invariant, as /C is Abelian).
(2) T;(A) € A for all automorphisms 7.

[Such cores exist for I, e.g., A = (Ll.(l%))v, the space of analytic vectors, as men-
tioned in Corollary 2.12 and Remark 2.13.]
Define D := A ® D(R) C Co(I'). Then we have:

(i) DS DW)

[Let f:=¢ ® ¥ € D. Then, with y ;=9 o Ty € A Wi f(x,5) = L(ficp(x *
T,(y)) — () du (y)) - ¥ (s) = (Viy)(T-s(x)) - ¥ (s) =9 (Vy)(T—s(x)) - ¥ (s).
Thus, (x,s) = Wf(x,s):=lim~ o W; f(x,s) € Co(I'), hence f € D(W).]
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(i1) DD is left invariant and dense in Cq(I").
[Obviously D is dense in Co(I'). To prove invariance we consider Ly (¢ ®
Y, $) = (@@ Y)Yy *Ti(x), s +1) = (9 o T)(T—(y) xx) - Y (s) =L(1_,(y)) (¢ ©

T (x) - Yre(s) =: g(x) - Y (s) with g Zi(n,(y)) (poT) e Aand Y (1) ==y (t+) €
D(R).]

Proposition 5.22 Let f €D, (z.u) € T'. Then R,y f € D(W).
Proof In fact, by definition
WiR . (9 ® ¥)(x, 5)
= % f (@@ % Ty(2) % Togu (1)) — 9 % T(2)) dpay (9) - Y (5)
= Vi@ 0 Totu) (T (54 () % T (2)) - Yru(5)
=R (Vigs) © To)(T—y (1)) - Y (s).

Hence, with ¢; ,, := ¢ o Ts4y, Y, as above,

t—0 ®
WiRuw(@ @ ¥)(x,s) —> Rz (Vgyu) 0 T—y)(T—5(x)) - Y ()
=V(po Ts+u)(T—(s+u)(x) *Ty(2)) - ¥ (s +u)
=W(Ru(@@¥))(x,s).
Convergence is again uniform on I', hence R, ,) f € D(W). 0
Definition 5.23 Let D := span{R(, ) f : (z,u) €T, f € D}.
Proposition 5.24~H~]) is dense in Co(I") and left and right invariant.
Furthermore, D C D(W) N D(P).
W and £ P are, as limits of convolution operators, left invariant and by construc-
tion dissipative. Hence U = W + P shares this property.

Therefore, according to Theorem 2.9 (c), D is a core for P, U := W + P, and
hence also for W =U — P.

[Only D € D(P) needs a proof:

PRu@@ W) = imRy o Ry ®)0xs)

= lim(p(x * T5(2))) - l(W(s +u+1)—Y(s+u)
[ANY) t

=g Ts(2) - ¥/ (s +u).

Convergence is uniform since v and v’ have compact supports. Whence the
assertion. ]
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Proposition 5.25 The Lie-Trotter formulas (LT 1) and (LT?2) hold.

[Applying the Lie-Trotter formula (cf. Proposition 3.5 (a)) to U = W + P resp. W =
U — P yields in view of Proposition 5.24, A; = lim;, o (07/n * p;;n)" resp. oy =
limy, 5 0o (A /n * p;/n)", t > 0. Projecting to the space component I yields (LT1)
resp. (LT2) (cf. (1.1)).]

We have proved, that ((1))r=0 € M{ (K), (A)r=0 € M{P (). Comparing the
norms in (L7T1) and (LT2) yields again—as in Proposition 5.20—that p(¢) and
hence A; are probabilities.

The proof of Theorem 4.2 is complete. d

Appendix

In Theorem 4.2 we supposed K to be an Abelian hypergroup in order to ensure the ex-
istence of a common core for continuous convolution semigroups. In fact, the proof
is written for matrix cone hypergroups, however it could be generalized to larger
classes of—not necessarily Abelian—hypergroups defined on a state space K embed-
ded into a space H endowed with a differentiable structure and (M!(K), ) admitting
one parameter groups of automorphisms. But in the moment no further examples are
available. (As mentioned afore, it is quite reasonable to investigate the ‘Heisenberg
convolutions’ on K x R in [55] as first non-commutative examples. This will be done
in future.)

If we restrict to the Abelian situation we are able to find an alternative proof for
the existence of the mapping (tt;)s>0 > (L (t))r>0-

The alternative proof avoids space-time semigroups and relies heavily on Abelian
harmonic analysis, in particular on Fourier transforms, positive and negative defi-
nite functions and on the validity of Lévy’s continuity theorem for hypergroups ([6],
Theorems 4.2.4, 4.2.5). Let in the following K denote a commutative hypergroup
with dual K such that Lévy’s continuity theorem is valid. (For definitions and prop-
erties of positive and negative definite functions on hypergroups see e.g. [6], 4.2, 4.4,
[24, 54].) Furthermore, we assume the existence of a continuous one parameter group
(T1) € Aut(K).

Proposition 6.1 Let (11;) be a continuous convolution semigroup. Then there exists
a continuous M-semlgroup (/,L(l‘)) such that (LTl) holds.
Furthermore, let ji; = ', where —L : K—Ris strongly negative definite. Then

,u/(?) =eMD 1 >0, for strongly negative definite functions —M(t) : K — C, such
that

dt o dt dt

| 0= | MO=G| @ 6.1)

Proof L is a continuous function and R > s — T € Aut(K) is continuous. Define
n—1

M(1) :—/ LoT}ds = lim —ZLOT,“/" =: lim My (1)

n—o0on
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(where T;* denotes the dual automorphism acting on the dual I/C\, T} (¢) :=¢ o T for
v € K).
Obviously, —M,,(t), t > 0, are continuous strongly negative definite functions
: (n) .__ yn—1 () . . . .
with (7r;"" := & _ 1y, )i=0 as corresponding continuous convolution semigroups,

where p,,({”t) := Tkt /n(1e/n) and 71,(") = M) Moreover, we have eMn(® "5 (M)
(for all r > 0), and the limit is continuous. Therefore, according to Lévy’s continuity

theorem for hypergroups (cf. [6], Theorem 4.2.4), there exist probabilities p(t) €
M (K) with (1) = eM®_ And, since by construction, ¢ > M (¢) is continuous, ¢ —
u(t) is continuous, hence again according to Lévy’s continuity theorem, ¢ — w(¢) is
weakly continuous. Furthermore, by construction,

n—1
p() = lim 7 = Tim % Teejn(io/n)-
n—oo n—00 [ —()
I.e., (LT1) holds. And in addition, Vs, ¢ > 0,

M(s +1) = M(s) + M(t) o T*. (6.2)

As easily verified, property (6.2) is equivalent to (14(¢));>0 being a M-semigroup (cf.
(4.1)). Furthermore, as (1) =eM® | 7, = 'L we obtain:
d+

dt

— 4t

w(t) = —

oy =L.
t=0 dr

t=0

In addition, by definition, M (t) = f(; L oT/}ds,hence t — M(t) is point-wise differ-
entiable at r = 0 with
+

dt

The assertion is proved. g

M(t)=L.
=0

Under additional assumptions, in particular if differentiability of ¢ /IG) is as-
sumed, a converse result can be proved:

Proposition 6.2 Let (u(t)) be a M-semigroup. Assume ;f(?) =eMD with strongly
negative definite functions —M (t), t > 0. Assume furthermore, that t — M(t) is
point-wise differentiable at t = 0, with % l;=oM (t) = L, where —L is strongly nega-
tive definite and continuous. (Or, equivalently, assume % | ;=()/L/(?) =1L

Then there exists a continuous convolution semigroup (i1;) such that (LT?2) holds.

Proof M (-) satisfies (6.2). Hence differentiability of M(-) resp. u(-) yields
—n n t

w(t/n) = " i MG s oL By Lévy’s continuity theorem (LT2) follows:
wu(t/n)" — p. O

(See also the discussion of differentiability of ,J(\) in the case of M-semigroups
on vector spaces in [36], Remark 5 (b).)
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Putting things together, in view of the proof of Theorem 4.2, especially Proposi-
tions 5.18, 6.1, and 6.2 it follows:

Theorem 6.3 Let again KC be a matrix cone hypergroup. Then for any M-semigroup
on K with Fourier transform /IG) there exist strongly negative definite continuous
functions —M (-) such that /I(T) =eM® >0, and t — M) is differentiable at
t =0 with %h:oM(I) = L. Le., L, the logarithm of the Fourier transform of the
background driving Lévy process, is the derivative of t +— M (t) at t = 0. And con-
versely, given L, thent — M(t) := f(; LoT/ ds satisfies ;f(?) =eM® gswell as (6.2)
and (6.1).

[1. In fact, for any continuous convolution semigroup with /i; = e'L, M (1) = fot Lo
T; ds and /IG) =eM®  we obtain a M-semigroup by Proposition 6.1.

2. And for a given M-semigroup ((¢)), by Theorem 4.2 there exists a continuous
convolution semigroup (i) with ji; = e', bijectively related by (LT1) and (LT2).
Hence by step 1, we obtain the existence of functions M (-) such that (6.2) and (6.1)
hold true.]
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