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Abstract

We introduce a new approach to absolute continuity of laws of Poisson function-
als. It is based on the energy image density property for Dirichlet forms and on what
we call the lent particle method which consists in adding a particle and taking it back
after some calculation.
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1 Introduction

The aim of this article is to improve some tools provided by Dirichlet forms for studying
the regularity of Poisson functionals. First, the energy image density property (EID) which
garantees the existence of a density for R%valued random variables whose carré du champ
matrix is almost surely regular. Second, the Lipschitz functional calculus for a local gradient
satisfying the chain rule, which yields regularity results for functionals of Lévy processes.

For a local Dirichlet structure with carré du champ, the energy image density property
is always true for real-valued functions in the domain of the form (Bouleau [5], Bouleau-
Hirsch [9] Chap. I §7). It has been conjectured in 1986 (Bouleau-Hirsch [8] p251) that
(EID) were true for any R%valued function whose components are in the domain of the
form for any local Dirichlet structure with carré du champ. This has been shown for the
Wiener space equipped with the Ornstein-Uhlenbeck form and for some other structures by
Bouleau-Hirsch (cf. [9] Chap. II §5 and Chap. V example 2.2.4) and also for the Poisson
space by A. Coquio [11] when the intensity measure is the Lebesgue measure on an open
set, but this conjecture being at present neither refuted nor proved in full generality, it
has to be established in every particular setting. We will proceed in two steps : first (Part
2) we prove sufficient conditions for (EID) based mainly on a study of Shiqi Song [30]
using a characterization of Albeverio-Réckner [2], then (Part 4) we show that the Dirichlet
structure on the Poisson space obtained from a Dirichlet structure on the states space
inherits from that one the (EID) property.

If we think a local Dirichlet structure with carré du champ (X, X,v,d,~) as a de-
scription of the Markovian movement of a particle on the space (X, X)) whose transition
semi-group p; is symmetric with respect to the measure v and strongly continuous on LQ(V),
the construction of the Poisson measure allows to associate to this structure a structure
on the Poisson space (€2, A,P,D,T") which describes similarly the movement of a family of



independent identical particles whose initial law is the Poisson measure with intensity v.
This construction is ancient and may be performed in several ways.

The simplest one, from the point of view of Dirichlet forms, is based on products and
follows faithfully the probabilistic construction (Bouleau [6], Denis [13], Bouleau |7] Chap.
VI §3). The cuts that this method introduces are harmless for the functional calculus with
the carré du champ I', but it does not clearly show what happens for the generator and its
domain.

Another way consists in using the transition semi-groups (Martin-Lof [19], Wu [32],
partially Bichteler-Gravereaux-Jacod [4], Surgailis [31]). It is supposed that there exists a
Markov process x; with values in X whose transition semi-group m; is a version of p; (cf.
Ma-Ro6ckner [21] Chap. IV §3), the process starting at the point z is denoted by z(z)
and a probability space (W, W, II) is considered where a family (z;(2)).cx of independent
processes is realized. For a symmetric function F', the new semi-group P, is directly defined

by
(PoF)(21y -y 20y - - ) :/F(wt(zl),...,xt(zn),...)dl_[

Chosing as initial law the Poisson measure with intensity v on (X, X'), it is possible to show
the symmetry and the strong continuity of P;. This method, based on a deep physical intu-
ition, often used in the study of infinite systems of particles, needs a careful formalization
in order to prevent any drawback from the fact that the mapping X > z — x4(z) is not
measurable in general due to the independence. For extensions of this method see [18].

In any case, the formulas involving the carré du champ and the gradient require com-
putations and key results on the configuration space from which the construction may be
performed as starting point. From this point of view the works are based either on the
chaos decomposition (Nualart-Vives [24]|) and provide tools in analogy with the Malliavin
calculus on Wiener space, but non-local (Picard [25], Ishikawa-Kunita [16], Picard [26]) or
on the expression of the generator on a sufficiently rich class and Friedrichs’ argument (cf.
what may be called the German school in spite of its cosmopolitanism, especially [1] and
[22]).

We will follow a way close to this last one. Several representations of the gradient are
possible (Privault [27]) and we will propose here a new one with the advantages of both
locality (chain rule) and simplicity on usual functionals. It provides a new method of com-
puting the carré du champ I' — the lent particle method — whose efficiency is displayed on
some examples. Applications to stochastic differential equations driven by Lévy processes
will be gathered in an other article.
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2 The Energy Image Density property (EID)

In this part we give sufficient conditions for a Dirichlet structure to fulfill (EID) property.
These conditions concern finite dimensional cases and will be extended to the infinite
dimensional setting of Poisson measures in Part 4.

For each positive integer d, we denote by B(Rd) the Borel sigma-field on R% and by
A the Lebesgue measure on (R B(RY)) and as usually when no confusion is possible, we
shall denote it by dz. For f measurable f,v denotes the image of the measure v by f.

For a o-finite measure A on some measurable space, a Dirichlet form on L?(A) with
carré du champ + is said to satisfy (EID) if for any d and for any R%valued function U
whose components are in the domain of the form

U.[(dety[U, UY]) - A] < A¢

where det denotes the determinant.

2.1 A sufficient condition on (R", B(R"))

Given r € N*, for any B(R")-measurable function v : R" — R, all i € {1,---,r} and all
T=(x1, " ,Ti1,Tir1, - ,2r) € R we consider u(;) : R — R the function defined by

Vs € R ,ug)(s) =u((z,s);),

where (z,s); = (x1,- - Ti—1, 8, Tit1,  ,Tp).
Conversely if z = (x1,--- ,x,) belongs to R” we set x! = (21, ,Ti—1, Tit1, ** »Tr).
Then following standard notation, for any B(R) measurable function p : R — Rt we
denote by R(p) the largest open set on which p~! is locally integrable.
Finally, we are given k : R” — R a Borel function and £ = (&)1 <4,j < an R™"-valued
and symmetric Borel function.

We make the following assumptions which generalize Hamza’s condition (cf. Fukushima-
Oshima-Takeda [15] Chap. 3 §3.1 (3°), p105):

Hypotheses (HG):

1. For any i € {1,---,7} and X !-almost all z € {y € R"' : [; kz(j)(s) ds > 0},
EY =0, Al-ae. on R\ R(k).
2. There exists an open set O C R” such that A"(R"\ O) = 0 and ¢ is locally elliptic on

O in the sense that for any compact subset K, in O, there exists a positive constant
ci such that

,
Ve = (21, - ,2,) € K, Z &ij(x)zimy > cK|ac]2.
ij=1

Following Albeverio-Rockner, Theorems 3.2 and 5.3 in [2] and also Rockner-Wielens Section
4 in [28], we consider d the set of B(R")-measurable functions u in L?(kdz), such that for



any i € {1,---,r}, and A"~ !-almost all z € R" !, u(—i) has an absolute continuous version
ﬂ@ on R(k‘( )) (defined A!-a.e.) and such that > i i gx“ gx“ € L' (kdx), where
ou dilV

T

8%1‘ N ds '

Sometimes, we will simply denote 8 by 0;.
And we consider the following blhnear form on d:

Vu,v € d, efu,v] / Z{w Ojv(x)k(x) du.

As usual we shall simply denote e[u, u] by e[u]. We have

Proposition 1. (d, e) is a local Dirichlet form on L?(kdz) which admits a carré du champ
operator ~y given by

Yu,v € d, ~v[u,v] Z&jauav

Proof. All is clear excepted the fact that e is a closed form on d. To prove it, let us
consider a sequence (uy)nen+ of elements in d which converges to u in L?(kdx) and such
that 1imy, m— oo €[tn — um] = 0. Let W C O, an open subset which satisfies W C O and
such that W is compact.

Let dy be the set of B(R")-measurable functions u in L?(1y x kdx), such that for

any i € {1,---,r}, and A" l-almost all z € R"™1, u (i) has an absolute continuous version
a(;) on R((1y x k)(;)) and such that >, ; &;; g;’ g; € L'(1y x kdzx), equipped with the
bilinear form

Vu,v € dw, ew[u, v] = /Zau )Oiv(x /Vu - Vo(z)k(z) dz.

One can easily verify, since W is an open set, that for all z € R"!
S2(W) N R(k)) € R((w x B)Y), (1)

where SL(W) is the open set {s € R: (z,s); € W}.

Then it is clear that the function 1y X k satisfies property 1. of (HG) and as a consequence
of Theorems 3.2 and 5.3 in [2], (dw, ey ) is a Dirichlet form on L?(1y x kdz).

We have for all n,m € N

1 1
ew (Up, — Up) = / |Vt () — Vg ()2 k(x)dz < —e(u, — um),
2 w Cww
as (d, ey ) is a closed form, we conclude that u belongs to dyy.

Consider now an exhaustive sequence (W,,), of relatively compact open sets in O such that
for all m € N, Wy, C Wy,41 C O. We have that for all m, u belongs to dyy,, hence by

Theorems 3.2 and 5.3 in [2], for all i € {1,--- ,7}, and \"~!-almost all 7 € R""1, ug) has
an absolute continuous version on | J*° R((1w,, x k)%)). Using relation (1), we have

SL(0) N U SL(Wi) N R(EYY ¢ DO R((1w,, x k)I).

m=1



As AT(R™\ O) = 0, we get that for almost all Z € R™L, 7 R((1w,, x k){) = R(&W)
A-a.e. Moreover, by a diagonal extraction, we have that a subsequence of (Vu,,) converges
kdz-a.e. to Vu, so by Fatou’s Lemma, we conclude that v € d and then lim,,_, .~ e[u, —
u] = 0, which is the desired result. O

For any d € N*, if u = (u1,--- ,u4) belongs to d?, we shall denote by ~y[u] the matrix
(y[wi, wDh <y < a-

Theorem 2. (EID) property : the structure (R", B(R"), kdx,d,~) satisfies
Vd € N* Vu € d? w,[(det y[u]) - kdx] < A%

Proof. Let us mention that a proof was given by S. Song in [30] Theorem 16, in the more
general case of classical Dirichlet forms. Following his ideas, we present here a shorter
proof.

The proof is based on the co-area formula stated by H. Federer in [14], Theorems 3.2.5
and 3.2.12.

We first introduce the subset A C R":

A={zeR: ;e RED)i=1,--- 1}

As a consequence of property 1. of (HG), [,. k(z)dx = 0.

Let u = (uy,- - ,uq) € d%. We follow the notation and definitions introduced by Bouleau-
Hirsch in [9], Chap. II Section 5.1.

Thanks to Theorem 3.2 in [2] and Stepanoff’s Theorem (see Theorem 3.1.9 in [14] or Remark
5.1.2 Chap. II in [9]), it is clear that for almost all a € A, the approzimate derivatives

ap% exist for s = 1,--- ,r and if we set: Ju = [det ((22:1 OruiOpuy), i< d)} 1/27 this
is equal kdx a.e. to the determinant of the approximate Jacobian matriz of u. Then, by
Theorem 3.1.4 in [14], u is approzimately differentiable at almost all points a in A.

We denote by H"~% the r — d dimensional Hausdorff measure on R”.

As a consequence of Theorems 3.1.8, 3.1.16 and Lemma 3.1.7 in [14], for all n € N*, there
exists a map u” : R” — R? of class C! such that

A (AN Az u(z) = v (2)}) <

S

and 5 Jum
n ou. N u
Va € {z : u(z) =u"(z)}, apa% (a) =ap oz,

(a), i=1,---,7

Assume first that d < . Let B be a Borelian set in R? such that A"(B) = 0 . Thanks to



the co-area formula we have

/ () Ju()k () dr = /A 15 (u(@)) Ju(@)k(x) da

= liI_’I_l 1p(u(z))Ju(z)k(z) dz
=70 J An{u=un}
= lim 1p(u"(z))Ju" (x)k(x) dx

n—+00 An{u=um}

= lim Aumuny (2)1 5 (W () k() dH () | dAT
5 (/(un)_l(y)lA{ o)L (" () () <>) )

n—-4oo

n—-4oo

= lim - ].B(y) (/(un)_1(y) 1Aﬂ{u:u"}(x)k(x)d7_‘rd(g;)> d}\r(y)
=0

So that, u.(Ju - kdz) < A\g.
We have
Ju = [det (Du - (Du)t)]l/2 and y(u) = Du - € - Du',

Usj

where Du is the d X r matrix: < ) .
Th/1<i<d1<k<r
As &(z) is symmetric definite and positive on O and A"(R" \ O) = 0, we have

{z € A; Ju(z) >0} = {z € A4; det(y(u)(x)) > 0} a.e.,

and this ends the proof in this case.
Now, if d > r, det(y(u)) = 0 and the result is trivial. O

2.2 The case of a product structure

We consider a sequence of functions ¢! and k;, i € N*, k; being non-negative Borel functions
such that [o, ki(z)dz = 1. We assume that for all i € N*, €' and k; satisfy hypotheses
(HG) so that, we can construct, as for k£ in the previous subsection, the Dirichlet form
(d;, e;) on L?(R", k;dx) associated to the carré du champ operator ~; given by:

Vu,v € dy, 7ilu,v] = Zg,@lakuaw.
k,l

We now consider the product Dirichlet form (d, &) = 1°°(d;, e;) defined on the product
space ((RT)N*, (B(RT))N*) equipped with the product probability A = H;Of kidrz. We
denote by (X, )nen+ the coordinates maps on (R™)N".

Let us recall that U = F(X1, Xs,---, X,,, -+ ) belongs to d if and only if :

1. U belongs to L? (R")N", (B(R"))N", A).

2. Forall k € N* and A-almost all (21, -+, Zp_1, Tpa1,--- ) in (RN, F(21, - Tpe1, s Thats )
belongs to dy.



3. eU) = Zk:/(Rr)N* er(F(Xi(z), -+, Xk—1(2), -, Xg1(x),--+)) A(dx) < +o0.

Where as usual, the form ey acts only on the k-th coordinate.
It is also well known that (d, €) admits a carré du champ 4 given by

OV = WwlF (X1, KXo X ) (Xk).-
P

To prove that (EID) is satisfied by this structure, we first prove that it is satisfied for
a finite product. So, for all n € N*, we consider (d,,é,) = [T;-,(ds, e;) defined on the
product space ((R")", (B(R"))") equipped with the product probability A, = [[\ kidz.
By restriction, we keep the same notation as the one introduced for the infinite product.

We know that this structure admits a carré du champ operator ¥, given by ¥, = E?:l Yi-

Lemma 3. For all n € N*, the Dirichlet structure (dy,éy) satifies (EID):

Vd e N* YU € (d,)? U,[(det3,[U]) - Ap] < A%

Proof. The proof consists in remarking that this is nothing but a particular case of Theorem
2 on R™, ¢ being replaced by Z, the diagonal matrix of the ¢¢, and the density being the
product density. O

As a consequence of Chapter V Proposition 2.2.3. in Bouleau-Hirsch [9], we have

Theorem 4. The Dirichlet structure (d,€) satisfies (EID):
vd e N* VU € d? U, [(det5[U]) - A] < X%

2.3 The case of structures obtained by injective images

The following result could be extended to more general images (see Bouleau-Hirsch [9]
Chapter V §1.3 p 196 et seq.). We give the statement in the most useful form for Poisson
measures and processes with independent increments.

Let (RP\{0}, B(RP\{0}),rv,d,~) be a Dirichlet structure on RP\{0} satisfying (EID).
Thus v is o-finite, 7 is the carré du champ operator and the Dirichlet form is e[u] =
1/2 [ ~[uldv.

Let U : RP\{0} — R?\{0} be an injective map such that U € d?. Then U,v is o-finite.
If we put

dy {p e L3(U.v) : po U € d}
eulp] =elpoU]

'.}’U[SO] — d U*(d’)/([}iOVU].V)

we have

Proposition 5. The term (R9\{0}, B(R!\{0}), U.v,dy, ) is a Dirichlet structure satis-
fying (EID).



Proof. a) That (R?\{0}, B(R?\{0}), U.v,dy,vu) be a Dirichlet structure is general and
does not use the injectivity of U (cf. the case v finite in Bouleau-Hirsch [9] Chap. V §1 p.
186 et seq.).

b) By the injectivity of U, we see that for ¢ € dy

(wlel) oU =~[poU] v-as.
so that if f € (dy)”

Fuldet 70 [f1.U] = (f 0 U).[det[f o U].v]
which proves (EID) for the image structure. O

Remark 1. Applying this result yields examples of Dirichlet structures on R™ satisfying
(EID) whose measures are carried by a (Lipschitzian) curve in R™ or, under some hypothe-
ses, a countable union of such curves, and therefore whithout density.

3 Dirichlet structure on the Poisson space related to a Dirich-
let structure on the states space

Let (X, X,v,d,~) be a local symmetric Dirichlet structure which admits a carré du champ
operator i.e. (X,X,v) is a measured space called the bottom space, v is o-finite and the
bilinear form

elf,g] = ;/W[f,g] dv,

is a local Dirichlet form with domain d C L?(v) and carré du champ operator 7 (see
Bouleau-Hirsch [9], Chap. I). We assume that for all x € X, {z} belongs to X and that v
is diffuse (v({z}) = 0 Vx). The generator associated to this Dirichlet structure is denoted
by a, its domain is D(a) C d and it generates the Markovian strongly continuous semigroup
(Pe)e >0 on L2(v).

Our aim is to study, thanks to Dirichlet forms methods, functionals of a Poisson mea-
sure N, associated to (X, X,v). It is defined on the probability space (£2,.4,P) where )
is the configuration space, the set of measures which are countable sum of Dirac measures
on X, A is the sigma-field generated by Nand P is the law of N (see Neveu [23]). The
probability space (£2,.4,P) is called the upper space.

3.1 Density lemmas

Let (F,F,un) be a probability space such that for all z € F', {z} belongs to F and p is
diffuse. Let n € N*, We denote by z1, 29, -+, z, the coordinates maps on (F™, F®m ;*")
and we consider the random measure m = Y " | &4,.

Lemma 6. Let S be the symmetric sub-sigma-field in F®" and p € [1,+o00[. Sets
{m(g1)---mlgn) : g € L®(pu) Vi = 1,--- ,n} and {&™9) : g € L®(u)} are both to-
tal in LP(F™ S, ™) and the set {e"™9) : g € L>®(u)} is total in LP(F™, S, u*™; C).



Proof. Because p is diffuse, the set {gi(z1)---gn(xn) : ¢ € L>®(n), g; with disjoint
supports Vi = 1,---,n} is total in LP(p*™). Let G(z1,---,zy) be a linear combina-
tion of such functions. If F(zy,---,x,) is symmetric and belongs to LP(u*™) then the
distance in LP(pu*") between F(w1,---,xn) and G(Ty(1), ,Te(m)) for o € S the set
of permutations on {1,---,n}, does not depend on o and as a consequence is larger
than the distance between F(z1,--- ,zy) and the barycenter 4 > g G(ZTo1), s To(n))-
So, the set {% Y 0es G(To)s s Tom) + 9i € L®(n),g; with disjoint supports Vi =
1,---,n} is total in LP(F™ S, p*™). We conclude by using the following property : if
fii=1,--- n, are F-measurable functions with disjoint supports then: m(f1)---m(f,) =

> oes 1)) - fr(@o(m))- O

Lemma 7. Let Ny be a random Poisson measure on (F,F, u1) where uq, the intensity of
Ny, is a finite and diffuse measure, defined on some probability space (1, A1,P1) where
A1 = o(Ny). Then, for any p € [1,+oo[, the set {e=NU) . f >0, f € L®(u1)} is total in
LP(Q, A1, Py) and {2 f € L(uy)} is total in LP(Q, Ay, Py; C).

Proof. Let us put P = Np(F), it is an integer valued random variable. As {e*: \ € R}
is total in LP(N, P(N),Pp) where Pp is the law of P, for any n € N* and any g € L™ (p1),
one can approximate in LP(€Qq, A;,Py; C) the random variable l{p:n}eiNl 9) by a sequence
of variables of the form Zle ape?PeiN1(9) with ap, A\, € R, k = 1---K. But, as a
consequence of the previous lemma, we know that {1; P:n}em 1) . f € L*(uy)} is total
in LP({P = n}, Ai|{p=n},P1|{p=n}; C), which provides the result. O

We now give the main lemma, with the notation introduced at the beginning of this
section.

Lemma 8. For p € [1,00|, the set {eNU) . f > 0,f € L'(v) N L®(v)} is total in
LP(Q, A, P) and {NU) o f € L' (v) N L®(v)} is total in LP(Q, A, P;C).

Proof. Assume that v is non finite. Let (Fj)ren be a partition of € such that for all k,
v(Fy) be finite. By restriction of N to each set Fj, we construct a sequence of independent
Poisson measures (Nj) such that N = >, Nj. As any variable in LP is the limit of
variables which depend only on a finite number of N, we conclude thanks to the previous
lemma. O

3.2 Construction using the Friedrichs’ argument

3.2.1. Basic formulas and pre-generator

We set N = N — v then the identity E[(N(f))?] = [ f2dv, for f € LY(v) N L?(v) can
be extended uniquely to f € L?(v) and this permits to define N(f) for f € L*(v). The
Laplace characteristic functional

E[eiN()] = ¢~ JO-el+iNdv ¢ o 12() (2)
yields:
Proposition 9. For all f € d and all h € D(a),

B %0 (N(ala)) + GNGLLID )| o 3)



Proof. Derivating in 0 the map t — E [eiN(fHa[hD} , we have thanks to (2),
Bl VOO0 afh))] = [ (&~ Val] d ()

then using the fact that function z — e — 1 is Lipschitz and vanishes in 0 and the
functional calculus related to a local Dirichlet form (see Bouleau-Hirsch [9] Section 1.6) we
get that the member on the right hand side in (4) is equal to

1 ) ; )
—Q/W[elf— 1,h]dv = —;/elfv[f,h} dv

We conclude by applying once more (4) with v[f, k] instead of a[h]. O

We now consider the vector space Dy whose elements are the linear combinations of
variables of the form e/N) with f € D(a) (L' (v). Since any variable of the form e*()
with g € L*(v) N L%(v) is limit in L? of elements in Dy and thanks to Lemma 8 we obtain
that Dy is dense in L?(9, A, P; C).

IftU = Zp /\peiN(fP) belongs to Dy, we put

= 3 M NI N al) — S NGLAD) (5)

This is a natural choice as candidate for the pregenerator of the upper structure, since,
as easily seen using (5), it induces the relation T'[INV(f)] = N(y[f]) between the carré du
champ operators of the upper and the bottom structures, which is satisfied in the case
v(X) < o0.

One has to note that for the moment, Ay is not uniquely determined since a priori
Ap[U] depends on the expression of U which is possibly non unique.

Proposition 10. Let U,V € Dy, U = Zp )\pe“v(fp) and 'V = Zq ,uqem(gq). One has

E[Ao[U]V] = _*E Z)‘pﬂ eiN o= 92) N (v [fp+ 94]) (6)
which is also equal to
ZF G/N (v fp: 9], (7)
where F and G are such that U = F(N(fl)l ) ( n)) and V = F(N V(g1),- - » N(gm))
and Fy = EE(N(f1), - N(fa), Gy = §Z(N(g1),- , N(gm))-

Proof. We have

~E[AU]V] = ~E |3 Ame ) (iR (al) ~ SN GLAD)

p.q

10



Thanks to Proposition 9,

-E [Z A;;weiﬁ(fp—gq)z'N(a[fp])] — JE [Z Afige NN (3 fy, fy + 4]

p.q p,q

1
S )
2

Z)\puqem(f”gQ)N(’Y[fpvqu] _ §E

p.q

Z )\pqueiN (Fr=90) N (5] fp])]
p,q

what gives the statement. O

It remains to prove that Ag is uniquely determined and so is an operator acting on Dy.
To this end, thanks to the previous proposition, we just have to prove that the quantity
> pq FyGON (V[ fps 94]) does not depend on the chosen representations for U and V. In
the same spirit as Ma-Rockner (see [22]), the introduction of a gradient will yield this
non-dependance. Let us mention that the gradient we introduce is different of the one

considered by these authors and is based on a notion that we present now.

3.2.2. Particle-wise product of a Poisson measure and a probability

We are still considering N the random Poisson measure on (X, X', v) and we are given an
auxiliary probability space (R, R, p). We construct a random Poisson measure N ® p on
(X x R,X ® R,v x p) such that if N = ), e;, then N ©p = > e, ) Where (r;) is
a sequence of i.i.d. random variables independent of N whose common law is p. Such a
random Poisson measure N © p is sometimes called a marked Poisson measure.

The construction of N ® p follows line by line the one of N. Let us recall it. We first study
the case where v is finite and we consider the probability space

)

(N7P(N)7PV(X)) X (XvX )N*

'v(X)

where P, (x) denotes the Poisson law with intensity v(X) and we put

Y 0
N = Z €z (with the convention Z =0)
= 1
where Y, z1, -+ ,Zy, -+ denote the coordinates maps. We introduce the probability space

(Q7 A? ]P)) = (R’ R? p)N*

and the coordinates are denoted by 71, -+ , 7y, - - -. On the probability space (N, P(N), P,,(X)) X
(X, X, ﬁ)N* x (2, A,P), we define the random measure N ® p = Zz/:l E(wsry)- 1t I8

Poisson random measure on X x R with intensity measure v x p. For f € L'(v x p)
]E[/ fdAN ©p] = / / f(x,r)dp(r))N(dz) P — a.e. (8)
XXR
and if f € L?(v x p)

E[(/XXRde@p //fdpdN / /fdp 2dN+/ /fgdpdN (9)

11



where [ stands for the expectation under the probability P.

If v is o-finite, we extend this construction by a standard product argument. Eventually
in all cases, we have constructed N on (2, A,P) and N ® p on (2, 4,P) x (Q,A, I@’), it is
a random Poisson measure on X x R with intensity measure v X p.

We now are able to generalize identities (8) and (9):

Proposition 11. Let F be a A® X ® R measurable functions such that IEfXXﬁ,/F2 dvdp
and B [o([y |F|dv)*dp are both finite then the following relation holds

I@l[(/XXRFdN@p)Q]:(/X/RdedN)Z—/X(/Rde)ZdN—I—/X/RFdedN, (10)

Proof. Approximating first F' by a sequence of elementary functions and then introducing a
partition (By) of subsets of X of finite v-measure, this identity is seen to be a consequence
of (9). O

We denote by Py the measure Py = P(dw)Ny(dx) on (2 x X, A® X). Let us remark
that Py and P x v are singular because v is diffuse.
We will use the following consequence of the previous proposition :

Corollary 12. Let F be a A ® X ® R measurable function. If F belongs to L*(Q x
X X R, Py X p) and [ F(w,z,r)p(dr) = 0 for Pn-almost all (w,z), then [ FdN ® p is
well-defined and belongs to L*(P x EAD), moreover

E[( FdN © p)?] = /deNdp P-a.e. (11)
XxR

Proof. If F satisfies hypotheses of Proposition 11 then the result is clear. The general case

is obtained by approximation. ]

3.2.3. Gradient and welldefinedness

From now on, we assume that the Hilbert space d is separable so that (see Bouleau-Hirsch
[9], ex.5.9 p. 242) the bottom Dirichlet structure admits a gradient operator in the sense
that there exists a separable Hilbert space H and a continuous linear map D from d into
L?(X,v; H) such that

o Vued, | Du]l[f = y[ul-
o If FF: R — R is Lipschitz then

Vu € d, D[F ou] = (F'ou)Du.

e If Fis C! (continuously differentiable) and Lipschitz from R? into R (with d € N)

then
d

Vu = (uy,--- ,uq) € d?, D[Fou] = Z(FZ/ o u)D[uy).
i=1

12



As only the Hilbertian structure plays a role, we can choose for H the space L?*(R,R,p)
where (R, R, p) is a probability space such that the dimension of the vector space L?(R, R, p)
is infinite. As usual, we identify L?(v; H) and L?(X x R, X ® R,v x p) and we denote the
gradient D by b:
Vued, Du=v € > (X x R,X®R,v x p).

Without loss of generality, we assume moreover that operator b takes its values in the
orthogonal space of 1 in L?(R, R, p), in other words we take for H the orthogonal of 1. So
that we have

Vu € d, /ubdp =0 v-ae. (12)

Let us emphasize that hypothesis (12) although restriction-free, is a key property here (as
in many applications to error calculus cf [7] Chap. V p225 et seq.) Thanks to corollary
12, it is the feature which will avoid non-local finite difference calculation on the upper
space. Finally, although not necessary, we assume for simplicity that constants belong to
djoc (see Bouleau-Hirsch [9] Chap. I Definition 7.1.3.) and that

1 € djpe which implies 7[1] = 0 and 1" = 0. (13)
We now introduce the creation and annihilation operators e and e~ well-known in quantic
mechanics (see Meyer [20], Nualart-Vives [24], Picard [25] etc.) in the following way:
Vo, w € Q, EI(IU) = w:l-{xEsuppw} + (w + Ez)l{xésuppw}
Vo, w €, Eg(w) = wl{m%suppw} + (w - 51)1{z65uppw}'
One can verify that for all w € €,

+

€y

(w) =w and ¢, (w) = w — g, for Ny-almost all x (14)

and

+

€y

(w) =w + e, and €, (w) = w for v-almost all x (15)
We extend this operator to the functionals by setting:
e H(w,r) = H(efw,z) and e H(w,z)=H(c,w,r).

The next lemma shows that the image of P x v by e is nothing but P); whose image by
e isPxuv:

Lemma 13. Let H be A ® X-measurable and non negative, then
E/a*Hdz/:IE/HdN and E/eHdN:E/HdV.

Proof. Let us assume first that H = e N(f)g where f and ¢ are non negative and belong
to L'(v) N L?(v). We have:

E/5+Hdl/:E/eN(f)ef(x)g(z)dy(fv),

and by standard calculations based on the properties of the Laplace functional we obtain
that

E/e_N(f)e_f(x)g(:v)du(x) =Ele "IN (g)] = E/HdN-

We conclude using a monotone class argument and similarly for the second equation. [
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Let us also remark that if ' € L?(Py x p) satisfies [ Fdp = 0 Py-a.e. then if we put
et F(w,z,r) = F(e} (w), z,r) we have

/e*FdN Op= /FdN ®p P-ae. (16)
Indeed [(eTF — F)2dNdp = 0 P-a.e. because ] (w) = w for Ny-almost all z.
Definition 14. For all F' € Dy, we put
Ft = /5_((5+F)b) dN@p.
Thanks to hypothesis (13) we have the following representation of F*:

Ff(w, ) = /XXRE((F(aJr(w)) — F(w))’)(z,7) N ® p(dzdr).

Let us also remark that definition 14 makes sense because for all F' € Dy and P-almost
all w € Q, the map y — F(e} (w)) — F(w) belongs to d. To see it, take ' = "N with
f € D(a) N L*(v), then

Fley (w) = F(w) = V(W) 1),
and we know that ¢/ — 1 € d. We now proceed and obtain
(eiN(f))u _ /E(eiN(f)(eif . 1)b) AN ® p = /g(eiN(f)Jrif(if)b) AN ® p
and eventually
(€N — / N ) dN @ p.

So,ift FGE€Dy, F=3, )\peimfp), G=3>, uqem(gq), as [ fgdp = fggdp = 0 and thanks
to Corollary 12, we have

BIFGH = Y Aige 50 [ (if,)(igg P aNap.
p,q

and so o o
EBIFFGH =) Apige™ =N (1(fp, 94)) (17)
P,
But, by Definition 14, it is clear that F* does not depend on the representation of F' in Dy
so as a consequence of the previous identity >, . MpfigeNUp=9) N (~(f,, g,)) depends only

on F' and G and thanks to (6), we conclude that Ay is well defined and is a linear operator
from Dy into L*(P).

14



3.2.4. Upper structure and first properties

As a consequence of Proposition 10, it is clear that Ag is symmetric, non positive on
Dy therefore (see Bouleau-Hirsch [9] p.4) it is closable and we can consider its Friedrichs
extension (A,D(A)) which generates a closed Hermitian form £ with domain D D D(A)
such that

YU € D(A) VV e D, £(U,V) = —-E[A[U]V].

Moreover, thanks to Proposition 10, it is clear that contractions operate, so (see Bouleau-
Hirsch [9] ex. 3.6 p.16) (D, &) is a local Dirichlet form which admits a carré du champ
operator I'. The upper structure that we have obtained (92, A, P, D, I") satisfies the following
properties :

e Vfed, N(f)eD and i
LIN(H)] = NGO, (18)

moreover the map f — N(f) is an isometry from d into ID.

o Vf e D(a), eV e D(A), and

AN = YD GR alf]) - SN G (19)

e The operator £ (defined on Dy) admits an extension on D, still denoted 4§, it is a
gradient associated to I' and for all f € d:

(N () = / f AN o). (20)

XXR

As a gradient for the Dirichlet structure (2, 4,P,D,T'), # is a closed operator from L?(P)
into L2(P x }f”) It satisfies the chain rule and operates on the functionals of the form
®(N(f)), ® Lipschitz f € d, or more generally W(N(f1),---, N(F,)) with ¥ Lipschitz
and C' and fq, -+, f, in d.

Let us also remark that if F' belongs to Dy,

A[F]) = N(¢ (ale™ F])). (21)

3.2.5. Link with the Fock space

The aim of this subsection is to make the link with other existing works and to present
another approach based on the Fock space. It is independent of the rest of this article.
Let g € D(a) N L'(v) such that —% < g <0andalg] € L'(v). Clearly, f = —log(1+ g) is
non-negative and belongs to d. We have for all v € d N L(v)

Ele N

)

V) = g [N O N O, M)

= ZE[e YD NONGf, o))

= }E efx(lefu)dV/ ’Y[f,’u]ef”dy]_
2 X
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As a consequence of the functional calculus

[ Atrevle v = [ alg.eiar =<2 [ algiean

this yields

Thus by Lemma 8, we obtain

Proposition 15. Let g € D(a) N L' (v) such that —1 < g <0 and a[g] € L' (v) then

eNoe(149)) ¢ D(A) and AleNloe(19)] = eN(log(1+g))N(1a_[f] ). (23)
g

Let us recall that (p;) is the semigroup associated to the bottom structure. If g
satisfies the hypotheses of the previous proposition, p;g also satisfies them. The map
U ot eNUos(4r9) s differentiable and 4 = AV with ¥(0) = eNUoe(l+9) hence
U(t) = P[eN008(149)] where (P,) is the strongly continuous semigroup generated by A.
So, we have proved

Proposition 16. Let g be a measurable function with —% < g <0, then

Vit >0, Pt[eN(log(l-f—g))] — eN(log(l-&-ptg)).

For any m € N*, we denote by Lgym (X™ X®™ pX™M) the set of symmetric functions in
L2(X™ x®m 1Xm) and we recall that v is diffuse.
For all F € L2, (X™, X% XM we put

sym

Lu(F) = / P o) eiggay) N(dn) - N(do).

One can easily verify that for all F,G € Lgym(Xm,X(@m,me) and all n,m € N*,
E[Ln(F)I,(G)] = 0 if n # m and

E[In(F)In(G)] = ’I’L‘<F, G>L§ym(xnjx®nﬂ/xn),

where (-, '>L§ym(xn7)(®n7yxn) denotes the scalar product in L7, (X™, X®", v*"). For all n €
N*, we consider C,,, the Poisson chaos of order n, i.e. the sub-vector space of L?(Q, A, P)
generated by the variables I,(F'), F' € Lgym(X", X®n ™). The fact that

L(Q,AP) =R®!> C,.

has been proved by K. Ito (see [17]) in 1956. This proof is based on the fact that the set
{N(Ey)---N(E}), (E;) disjoint sets in X'} is total in L?(Q, A, P).

Another approach, quite natural, consists in studying carefully, for g € L' N L*®(v),
what has to be subtracted from the integral with respect to the product measure

[ gtan) - glen) N(dar) -+ Nido,)
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to obtain the Poisson stochastic integral

Io(g®") = / 9(21) - 9@ iy} V() - N(dy).

This can be done in an elegant way by the use of lattices of partitions and the Md&bius
inversion formula (see Rota-Wallstrom [29]). This leads to the following formula (observe
the tilde on the first N only) :

Z Bn k _1'N( ) Z!N(gg), R (_1)n—k(n — k‘)!N(gn_k""l)),

where the B,, j, are the exponential Bell polynomials given by

n!
B, = xcl 2% ...
T'L,k Z Cl'CQ (1‘)01 (2') 1 2
the sum being taken over all the non-negative integers ci, co, - - - such that

c1+2c+3c3+--- = n
ci+e+--=k.

I,,(g®™) is a homogeneous function of order n with respect to g. If we express the Taylor
expansion of eV(108(1419)) and compute the n-th derivate with respect to ¢ thanks to the
formula of the composed functions (see Comtet [10]) we obtain

" &
el (oe(l+ig))~tu() — 1+Z Buk(N(g), ~1IN(g?),..., (=1)" F(n — k)IN(g" 1))
n= 1 T k=1
this yields
eV (log(1+9))— =1+ Z (24)

The density of the chaos is now consequence of Lemma 8.

Conversely, one can prove formula (24) thanks to the density of the chaos, see for
instance Surgailis [31]. By transportation of structure, the density of the chaos has a short
proof using stochastic calculus for the Poisson process on R, cf Dellacherie, Maisonneuve
and Meyer [12] p207, see also Applebaum [3] Theorems 4.1 and 4.3.

3.3 Extension of the representation of the gradient and the lent particle
method
3.3.1. Extension of the representation of the gradient

The goal of this subsection is to extend formula of Definition 14 to any F' € D.
To this aim, we introduce an auxiliary vector space D which is the completion of the
algebraic tensor product Dy ® d with respect to the norm || ||p which is defined as follows.
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Considering 7, a fixed strictly positive function on X such that N(n) belongs to L%(P), we
set for all H € Dy ® d:

2
[1H|lp = <E/X€_(7[H])(w,f€)N(d$)> +E/(e_IHI)(w,w)n(w)N(dw)-
One has to note that if F € Dy then e™F — F € Dy ® d and if F = Zp )\pe“v(fp), we have

D,q
so that

/XEW*F—F} dN = /ZApMeiN(f"fq)v[fp,fq] dN,
p,q

by the construction of Proposition 10, this last term is nothing but I'[F]. Thus, if F' € Dy
then eTF — F € D and

|e*F—Flly = (ET[F)) +E[ / €t F — FlndN)

1
< (28F)2 + 2 2y 1IN ()| £2(e)

As a consequence, e — I admits a unique extension on . It is a continuous linear map

from D into D. Since by (13) y[e*F — F] = y[etF] and (¢t F — F)’ = (¢TF)’, this leads

to the following theorem :

Theorem 17. The formula
VFeD, Fi‘= / e ((eTF)°)dN @ p, (25)
XxR

is justified by the following decomposition:

e () d(N©p)
>

e ((eTF)) € L3(Pyxp) “—F  Ffe LX(PxP)

et—1I

FeD += 'F-FeD

where each operator is continuous on the range of the preceding one and where L%(]P’N X p)
is the closed set of elements G in L*(Py x p) such that JrGdp =0 Py-a.e.
Moreover, we have for all FF € D

T[F] = B(FY)? = /X = (y[e* F]) dN.

Proof. Let H € D, there exists a sequence (Hy,) of elements in Dy ® d which converges to
H in D and we have for all n € N

[ @ aendo = [l an < .3,

therefore (HY) is a Cauchy sequence in LZ(Py x p) hence converges to an element in
LE(Py x p) that we denote by e~ (H").
Moreover, if K € L3(Px x p), we have

2
EE( K(w,m,r)N@p(dmdr)) =K K*dN © p = ||K||72(pyx):
XXR XXR

This provides the assertion of the statement. O
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The functional calculus for # and I' involves mutually singular measures and may be
followed step by step :

Let us first recall that by Lemma 13 the map (w,z) — (g} (w), x) applied to classes of
functions Py-a.e. yields classes of functions Pxv-a.e. and also the map (w, z) — (e (w), x)
applied to classes of functions P x v-a.e. yields classes of functions Py-a.e.

But product functionals of the form F(w,z) = G(w)g(x) where G is a class P-a.e. and
g a class v-a.e. belong necessarily to a single class Py-a.e. Hence, if we applied ™ to such
a functional, this yields a unique class P x v-a.e. In particular with F = N/ :

E+(emfg) = emfeifg P x v-a.e.
from this class the operator €~ yields a class Py-a.e.
5*(emfeifg) = eiNfg Py-a.e.

and this result is the same as F' Py-a.e.
This applies to the case where F' depens only on w and is defined P-a.e. then

e (etF))=F Py-ae.
Thus the functional calculus decomposes as follows :

Proposition 18. Let Dy be the subset of D of functionals of the form H = ®(Fy, ..., Fy)
with ® € C' N Lip(R™) and F; € D, putting F = (F, ..., F,) we have the following :

a) (etHY =3, ®i(cTF)(etEF)’ P x v X p-a.e.
VeTH] =30, ®ieTF)®) (T F)y[et F, e Fy] P x v-a.e.
b) e (etH) =3, 0/(F)e (e F)° Py X p-a.e.
5_7[5+H] =3 PUF)PL(F ) - [5+Fz,5+F] Py-a.e.
c) fe (etH)AN©p =>,®UF) [e (¢TF)’ dN ®p P x P-a.e.
LN 8 (P el e N P

Remark 2. The projection of the measure Py on  is a (possibly non o-finite) measure
equivalent to P only if v(X) = +oo, i.e. if P{N(1) >0} = 1.

Ifv(X) = ||v|| < 400, then P{N(1) = 0} = eIl > 0, and the suﬁicz’ent condition
for ezistence of density T'[F) > 0 P-a.s. is never fulfilled because T[F| = [ (y[eTF])dN
vanishes on {N(1) = 0}. Conditioning arguments with respect to the set {N(1 ) > 0} have
to be used.

3.3.2. The lent particle method: first application

The preceding theorem provides a new method to study the regularity of Poisson function-
als, that we present on an example.

Let us consider, for instance, a real process Y; with independent increments and Lévy
measure o integrating 22, Y; being supposed centered without Gaussian part. We assume
that o has a density satisfying Hamza’s condition (Fukushima-Oshima-Takeda [15] p105)
so that a local Dirichlet structure may be constructed on R\{0} with carré du champ Y[f] =
22 f?(z). If N is the random Poisson measure with intensity dt x o we have fo ) dYs =
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J 1104(s)h(s)xN(dsdz) and the choice done for v gives F[fg h(s)dYs] = fot h2(s)d[Y,Y]s
for h € L2 (dt). In order to study the regularity of the random variable V = fg o(Ys_)dYs
where ¢ is Lipschitz and C', we have two ways:

a) We may represent the gradient # as Ytﬁ = Bly,y], where B is a standard auxiliary
independent Brownian motion. Then by the chain rule

t

t
vi- [pramoyavs [ ey,

now using (Y;_)f = (Y;ﬁ)_, a classical but rather tedious stochastic calculus yields

V] = BvE = 37 AV / Yo )dYs + o(Ya))>. (26)

a<t

where AY, =Y, — Y,_. Since V has real values the energy image density property holds
for V, and V has a density as soon as I'[V] is strictly positive a.s. what may be discussed
using the relation (26).

b) An other more dlrect way consists in applying the theorem. For this we define b by
choosing ¢ such that fo r)dr = 0 and fo €2(r)dr = 1 and putting f*> = zf'(z)&(r).

1°. First step. We add a particle (o, x) i.e. a jump to Y at time a with size  what
gives
etV -V =9 o)z + f o(Yso + ) — (Ys-))dYs

20 VP = 0 since V does not depend on z, and
(V) = (p(Ya o+ [, ¢/ (Yoo + 2)adYo)(r)  because 2’ = a&(r).

3°. We compute y[etV] = [(e*V)2dr = (p(Yo-)z + f]'; ' (Vs + x)2dYs)?

4°. We take back the particle we gave, in order to compute [ e y[etV]dN. That gives

. 2
/sv[€+V]dN: / <¢(Ya_)+/] gO/(Ys_)dYs> 2% N(dadz)
and (26).

We remark that both operators F + ¢t F, F — (¢t F)" are non-local, but instead
F i [e(e"F)d(N ®p) and F + [e y[eTF]dN are local : taking back the lent
particle gives the locality. We will deepen this example in dimension p in Part 5.

4 (EID) property on the upper space from (EID) property
on the bottom space and the domain I,

From now on, we make additional hypotheses on the bottom structure (X, X, v,d, v) which
are stronger but satisfied in most of the examples.

Hypothesis (H1): X admits a partition of the form: X = B{J(U;2 Ax) where for all k,
Ay € X with v(A) < 400 and v(B) = 0, in such a way that for any k¥ € N* may be
defined a local Dirichlet structure with carré du champ:

Sk’ = (Ak'a X|Aka VA dka 7]6))
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with
Vfed, fla, € dg and v[f]a, = v¢[fia.)
Hypothesis (H2): Any finite product of structures Sy satisfies (EID).

Remark 3. In many examples where X is a topological space, (H1) is satisfied by choosing
for (Ax) k € N* a regular open set.
Let us remark that (H2) is satisfied for the structures studied in Part 2.

The main result of this section is the following:

Proposition 19. If the bottom structure (X, X,v,d,~) satisfies (H1) and (H2) then the
upper structure (2, A,P,D,T") satisfies (EID).

Proof. For all k € N* since v(Ay) < 400, we consider an upper structure Sy = (Qg, Ag,
Pk, Dy, ') associated to S as a direct application of the construction by product (see
§3.3.2 above or Bouleau |7] Chap. VL.3).
Let £ € N* we denote by N the corresponding random Poisson measure on A with
intensity v|4, and we consider N* the random Poisson measure on X with intensity v,
defined on the product probability space

+oo
(Q*aA*7]P)*) - H(QkaAkv]P)k)7
k=1
by
+o00
N* =" Ny.
k=1

In a natural way, we consider the product Dirichlet structure
“+00

S* = (", A%, P, D" 1) = [ ] Sk-
k=1

In the third Part, we have built using the Friedrichs argument, the Dirichlet structure
S = (Q7 A? P? ID)? F)?

let us now make the link between those structures.
First of all, thanks to Theorem 2.2.1 and Proposition 2.2.2. of Chap. V in Bouleau-Hirsch
[9], we know that a function ¢ in L?(PP*) belongs to D* if and only if

1. For all £ € N* and Hn#; P,-almost all &1, -+, &k, Ek+1, - -+, the map

EH 80(517 agkla&.?gk-‘rla"')

belongs to Dy.

2. Y, Tile] € L' (F*) and we have I*[p] = ) yel:
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Consider f € dN L'(7) then clearly
N(f) =Y N(fia,)
k

belongs to D* and in the same way

eN(f) — HeiNk(f\Ak) c D*.

k
Moreover, by hypothesis (H1):
PEV) = 3TN IR ] = 3T N f )
ko 1£k k

= N(lf]) =T,

Thus as Dy is dense in D, we conclude that D € D* and I' = I'* on D.
As for all k, Sy is a product structure, thanks to hypothesis (H2) and Proposition 2.2.3 in
Bouleau-Hirsch [9] Chapter V, we conclude that S* satisfies (EID) hence S too. O

Main case. Let N be a random Poisson measure on R? with intensity measure v satisfying
one of the following conditions :

i) v = kdx and a function £ (the carré du champ coefficient matrix) may be chosen
such that hypotheses (HG) hold (cf §2.1)

ii) v is the image by a Lipschitz injective map of a measure satisfying (HG) on RY,
q<d,

iii) v is a product of measures like ii),
then the associated Dirichlet structure (2, A,P,ID,T") constructed (cf §3.2.4) with v and
the carré du champ obtained by the £ of i) or induced by operations ii) or iii) satisfies (EID).

We end this section by a few remarks on the localization of this structure which permits
to extend the functional calculus related to I or f to bigger spaces than D, which is often
convenient from a practical point of view.

Following Bouleau-Hisrch (see [9] p. 44-45) we recall that D, denotes the set of functions
F : Q — R such that there exists a sequence (Ej)nen+ in A such that

Q=|JE, and ¥n € N*, 3F, € D F,, = F on E,,.
n

Moreover if F' € Dy, I'[F] is well-defined and satisfies (EFID) in the sense that
F.(T[F].P) < \..
More generally, if (2, 4, P,D,T") satisfies (EID),
VF € (Dpe)", Fu(detD[F] - P) < A

We can consider another space bigger than ;.. by considering a partition of €2 consisting
in a sequence of sets with negligible boundary. More precisely, we denote by Dzpc the set
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of functions F' :  — R such that there exists a sequence of disjoint sets (Ap)nen+ in A
such that P(Q2\ |J,, 4») = 0 and

VYn e N* 3F, €D F, = F on A,.

One can easily verify that it contains the localized domain of any structure S* as considered

in the proof of Proposition 19, that I' is well-defined on D¢, that the functional calculus

related to I' or § remains valid and that it satisfies (EID) i.e. if (2, 4,P,D,T") satisfies
VF € (DLoc)n, F*(detF[F] . IP)) < A\

5 Two examples

5.1 Upper bound of a process on [0,t]

Let Y be a real process with stationary independent increments satisfying the hypotheses
of example 3.3.2.
We consider a real cadlag process K independent of Y and put Hy; = Y, + K.

Proposition 20. If o(R\{0}) = +oo and if P[sup, < ; Hs = Ho] = 0, the random variable
supg <+ Hs possesses a density.
Proof. a) We may suppose that K satisfies sup, ;| K| € L?. Indeed, if random variables
X, have densities and P[X,, # X] — 0, then X has a density. Hence the assertion is
obtained by considering (K5 A k) V (—k).

b) Let us put M = sup, <+ Hs. Applying the lent particle method gives

(€+M)(O‘7 33) = Sups < t((}/s + K8)1{8<a} + (}/8 +x+ KS)l{s > a})
= max(sups<a(}/8 + Ks)v Supg > a(YS +x+ KS))
’Y[EJrM] (Oé, J)) = :l{supS > o (Yst+z+Ks) > sups<a(Y5+Ks)}’7[j](x)
where j is the identity map j(z) = x.

We take back the lent particle before integrating with respect to IV and obtain, since

Wil(@) = 22,

F[M] = /5_’7[5+M] N(dOéd$) = Z AYvo?l{sups > o(Ys+Ks) 2 supg o (Ys+Ks)}
a<t
As o(R\{0}) = +o00, Y has infinitely many jumps on every time interval, so that
FM]=0 = Va<t sup(Ys+ Ks) <sup(Ys + Kj)

s> s<a

and choosing « decreasing to zero, we obtain

rmMj=0 = sup Hs = Hy
t>2s2>20

and the proposition. O

It follows that any real Lévy process X starting at zero and immediately entering R* ,
whose Lévy measure dominates a measure o satisfying Hamza’s condition and infinite, is
such that sup, < ; X has a density.
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5.2 Regularizing properties of Lévy processes

Let Y be again a real process with stationary independent increments satisfying the hy-
potheses of example 3.3.2. By Hamza’s condition, hypothesis (H1) is fulfilled and hypoth-
esis (H2) ensues from Theorem 2, so that the upper structure verifies (EID).

Let S be an RP-valued semi-martingale independent of Y. We will say that S is pathwise
p-dimensional on [0, ¢] if almost every sample path of S on [0, ¢] spans a p-dimensional vector
space.

We consider the RP-valued process Z whose components are given by

=S/ +Y! and Zj =S Vi>2

R= /Otw(zs_)dz

where 1 is a Lipschitz and C! mapping from RP into RP*P.

and the stochastic integral

Proposition 21. If o(R\{0}) = 400, if the Jacobian determinant of the column vector 1 1
does not vanish and if S is pathwise p-dimensional on [0,t], then the law of R is absolutely
continuous with respect to \P.

Proof We apply the lent particle method. Putting 7 = (z,0,...,0) and
Z fo Vi;(Z ng, we have

t
SR - R = (Za )i + /] (Vi (Zo- +7) = Yu(Z,)) dY,s
as in example 3.3.2,
¢
(eTRY = (bin(Za)z + | O1tbir(Zs— + T)z dY5)E(r)

[
and
Vet R, e RI] =
¢
Vi1 (Za-) + [ i (Zs— +x)dYs | | ¥j1(Z, / i1 (Zs— +7T)dYy | 22
We take back the lent particle before integrating in N :
[[R', R] = /5‘(7[5+Ri,5+Rj])dN =) AYZULU
a<t

where U, is the column vector 9 1 ( )+ f nY1(Zs-) dYs.
Let JT be the set of jump times of Y on [0,t], we Conclude that

detT[R,R=0 < dimL(Uy;acJT)<
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Let A={w : dimL(Uy; a € JT) < p}. Reasoning on A, there exists Aq,..., A, such that

p t
> (1/%1(2(1) +/[ NYe1(Zs-) dYs> =0 Vae JT, (27)
k=1 -

now, since o(R;\{0}) = 400, JT is a dense countable subset of [0, ], so that taking left
limits in (27), using (27) anew and the fact that ¢ is C!, we obtain

p
> Metki(Za-) =0 Va€JT hence Va €0,
k=1

thus, on A, we have dim £(¢.1(Zs-); s €]0,¢]) < p.
Then EID property yields the conclusion if we assume Z to be pathwise p-dimensional,
and the proposition follows from the following lemma : O

Lemma 22. If S is pathwise p-dimensional on [0,t] then Z is pathwise p-dimensional on
[0,].

Proof. By the independence of S and Y we may suppose these processes be defined on a
product of probability spaces (€1 x Qo,P; x Po).

If dim £(S, (w1), ..., S, (w1)) = p, it is not possible that dim L(Sy, (w1) + Y, (w2), .. .,
St, (w1) + Y3, (w2)) < p with positive probability because Y being a centered process, the
points S, are the barycenters of the S;, +Y, (w2) for the expectation with respect to Po. [

The lent particle method and (EID) property may be applied to density results for
solutions of stochastic differential equations driven by Lévy processes or random measures
under Lipschitz hypotheses. Let us mention also that the gradient f defined in §3.2 has the
property to be easily iterated, this allows to obtain conclusions on C*°-regularity in the
case of smooth coefficients. These applications will be investigated in forthcoming articles.
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