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Abstract

The gradient and divergence operators of stochastic analysis on Rieman-
nian manifolds are expressed using the gradient and divergence of the flat
Brownian motion. By this method we obtain the almost-sure version of sev-
eral useful identities that are usually stated under expectations. The manifold-
valued Brownian motion and random point measures on manifolds are treated
successively in the same framework, and stochastic analysis of the Brownian
motion on a Riemannian manifold turns out to be closely related to classical
stochastic calculus for jump processes. In the setting of point measures we
introduce a damped gradient that was lacking in the multidimensional case.
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1 Introduction

The R%valued Brownian motion on the Wiener space (W, F"W, u) gathers many
properties that are important in stochastic analysis. In particular, most definitions
of gradient and divergence operators on the Wiener space coincide with the gradient
and divergence on Fock space via the Wiener chaos isomorphism. In non-Gaussian
settings the situation is different since there exists several reasonable choices for a
gradient and divergence. Each family of operators carries a part of the interesting
properties of its Gaussian counterpart, so that a choice has to be made when dealing
with a specific problem. In the case of Brownian motion on a manifold it has been
established, cf. [5], [10], that at least three gradient coexist as unbounded operators

from L?(W;R) to L*(W x Ry; RY):

- the classical gradient D defined from the flat R%valued Brownian motion, or from

chaos expansions,
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- the gradient D associated to the manifold-valued Brownian motion,
- the damped gradient D of [10] which is defined from D.

The interest of the damped gradient D is that it extends the interesting properties of
D to the setting of manifolds: for example its adjoint extends the stochastic integral
and D allows to compute the kernel of the Clark formula. (These properties are not
satisfied by lA)) In the case of point measures on R? or on Riemannian manifolds,
there is a gradient D defined from chaos expansions (which is identified to a finite
difference operator), and a gradient D, defined in [1], [3] by infinitesimal shifts of
configurations. The gradient D which has been defined in the particular case of a
Poisson process on R, cf. [6], plays in fact the role of damped gradient and we will
extend its definition to the case of Riemannian manifolds.

We obtain explicit formulas linking the gradients D, D and D, both in the contin-
uous and in the jump cases. Our calculations are explicit in the sense that they
exclusively use the Fock gradient and divergence of the flat case. The presentation
of those two different settings are made as similar as possible to each other, but they
present many important differences. Our method shows that several useful identities
in expectations are in fact the consequences of more precise identities that hold in the
almost-sure sense, cf. Remarks 1 and 2. Quantum stochastic differentials are used
to reformulate some expressions and show that the difficulties of stochastic calculus
on manifolds are similar to that of the Poisson case. We also treat the anticipating
integral on manifolds with an explicit definition that differs from that of [8], [9], but
leads to the same operators. In the one-dimensional case, the Wiener and Poisson
constructions are based on the same Fock space over L*(IR,;R), and then they be-
come more similar to each other.

This paper is organized as follows. Sect. 2 recalls the algebraic tools of Fock space,
gradient and divergence that can be defined without referring to a probability mea-
sure, and will be in use in both the Wiener and Poisson cases. After stating some
notation relative to d-dimensional Brownian motion in Sect. 3 (see [13], [14], [16]) we
study in Sect. 4 the differentiation of Wiener functionals with respect to a general
class of not necessarily quasi-invariant transformations that include Euclidean mo-
tions as particular cases. These transformations are called morphisms because they
are compatible with the pointwise product of random variables. Sect. 5 is devoted to

the manifold-valued Wiener case. The differential calculus with respect to random



morphisms is applied to obtain an explicit expression for the gradient on a Rieman-
nian manifold in terms of the flat gradient and divergence. The damped gradient of
[10] and its application to the Clark formula are treated by the same method. By
duality we obtain an explicit construction of Skorohod type anticipating integrals,
and certain results are translated in the language of quantum stochastic calculus.
The Poisson case is considered in Sections 6, 7 and 8. We proceed in the same way,
in particular in Sect. 7 we study the differential calculus with respect to shifts of
configurations without quasi-invariance assumptions, and we introduce a damped
gradient which was lacking in the case of Riemannian manifolds. We try to keep the
notation as close as possible to that of the Wiener case, but the constructions are in

fact significantly different.

2 Algebraic preliminaries

In this section we introduce the algebraic tools that are in use in both the Poisson
and Wiener cases. Let I'(H) = @ H°" denote the completed symmetric Fock space
on a Hilbert space H, where “o” denotes the completed symmetric tensor product.
Let “®” and “®” respectively denote the algebraic and completed tensor products.
Let S denote the algebraic Fock space over H, i.e. the vector space generated by
fio--ofu, fi,---, fn € H,n>1, and let U denote the space generated by F' ® g,
FeS8S geH Let D:T(H) — T'(H®H and 6 : I'(H)®H — T'(H) denote
the classical unbounded gradient and divergence operators defined on S and U, that
satisfy Dfo" = nf° D@ f and 6(f"®g) = f"og, f,g € H,n > 0. Let Dom(D)
and Dom(d) denote the respective domains of the closed extensions of D and 4.
If H=L*X ;]Rd,)\), where (X, A) is a measure space, the Hudson-Parthasarathy
quantum stochastic integrals of h € L?(X;R% \) are operators that act on S, cf. [2]

and references therein, and are defined as follows:
/ (h(z),da=)F = / (D, F, h(z))dA(z),
X b's
/ (h(z),da)F =5(F®h), FeS, heH,
X

where (-, -) denotes the scalar product in R%. Let ¢(z) : R® — R? z € X, denote a
family of bounded endomorphisms of R%, such that q(-) : L*(X; R?) — L*(X;R%)
is bounded. The operator [y ¢(x)da; is defined as

/X g(x)da®F = §(¢(-)D.F), F €S,



3 The flat Wiener case

Let W = Cy(R,; R?) denote the space of continuous R%valued functions starting
at 0, with Wiener measure . Let H = L*(R;R") and let (B(t))icr, denote the
R“%valued Brownian motion on W, generating the filtration (F;).cr .- Adaptedness
conditions in the Wiener case will always refer to this filtration. We denote by 1,,(f,,)
the multiple stochastic integral with respect to (B(t))tcr, of a symmetric function
of n variables f, € ﬁQ(Ri;Rd) ~ H°". We also denote the first order stochastic
integral of an adapted process h € L2 (W x Ry; ]Rd) by

L(k) = [ (h).dB®).

where (-, -) denotes the inner product of R%. Let S(IR;R?) denote an algebra which
is dense in L?*(Ry;R?), e.g. S(Ry;R?Y) = C®(Ry; RY).

Definition 3.1.1 Let

SWiR) = {F = f(Li(w), ..., () © wa,...,up € S(R;RY), f€CP(RR), n> 1},
and

UW xR, ; RY) = {iszk/o ur(s)ds : Fi,...,Fy € SW;R), un,.. ., un eS(R+;Rd)}

In the Wiener interpretation of I'(H), D satisfies

/OOO<DtF, (1)) dt = limy F(“’“ng) —FW g esovm),

for deterministic h € U(W x Ry; ]Rd), and we have

=1

In particular, D has the derivation property:

for F,G € Dom(D) such that FDG, GDF € L*(W x R.;R?), and by duality this
implies the relation
Fo(u) = 6(uF) + / T(DyFu(t))dt, (3.1.2)
0

for FF € Dom(D) and v € Dom(4) such that Fd(u) € L*(W;R). We state explicitly
Relations (3.1.1) and (3.1.2) because they will be repeatedly used in the sequel.



4 Differential calculus with respect to random mor-
phisms on Wiener space

In this section we remain in the flat Wiener case. The stochastic calculus of vari-
ations usually works by perturbations of Brownian motion by infinitesimal shifts
in directions of the Cameron-Martin space or by Euclidean motions, cf. [10]. We
consider a more general class of infinitesimal transformations of Brownian motion
and its associated differential calculus, cf. Prop. 4.1.2. Let U : S(Ry;R?Y) —
LX(W x Ry;RY) be an operator such that Uf € L*(W x Ry;R?) is adapted for
all f € S(Ry;R?%). The operator U will extended by linearity to the algebraic ten-
sor product S(Ry;R?Y) ® S(W;R), in this case Uf is not necessarily adapted if
feSMRy; RHY@S(W;R). Let (h(t))ier, € L2 (W x Ri;R?) be a square-integrable

process.

Definition 4.1.1 We let the transformation
AU R) : SW;R) — LA (W x Ry; RY)
be defined as
AU, )F = f (]1(Uu1) +/Ooo(u1(t),h(t)>dt,...,Il(Uun)+/Ooo(un(t),h(t)>dt>,
for F e S(W;R) of the form
F=f(L(u),...,L(u,)), u,... u, € S(Ry;RY), feC®R™R).

In the particular case where U : S(Ry; R?) — L2(W xR ; R?) is given as [U f](t) =
V(t)f(t), t € Ry, by an adapted family of random endomorphisms V (¢) : R* — R,
t € R, this definition states that A(U, h)F is the evaluation of F' on the perturbed
process of differential V' (¢)*dB(t) + h(t)dt instead of dB(t), where V(¢)* : R* — R
denotes the dual of V(¢) : R — R? ¢t € R,. In [7], a class of transformations
called Euclidean motions, is considered. In this case, the operator V(¢) : R —
R¢ is chosen to be an isometry and h is adapted, so that A(U, h) becomes well-
defined by quasi-invariance of the Wiener measure. We are going to show that this
hypothesis is not needed in order to define A(U, h) on the space S(W;R) of smooth
functionals. For this we need to show that the definition of A(U, h)F is independent

of the particular representation

F:f(ll(ul),...,ll(un)), Ul,...,un€H7



chosen for F' € S(W; R).

Proposition 4.1.1 Let F,G € S(W;R) be written as

F=f(L(w),. . L), u,.. . u,€SRy;RY, fel'(R™R),
and

G=g(I(v1),....,1(vm)), v1,...,0m € S(Ry;RY), g € CHR™ R).

If F =G p-a.s. then A(U,h)F = A(U,h)G, p-a.s.

Proof. Let ey,. .., er € S(Ry;RY) be orthonormal vectors that generate wuy, . . ., up,,
Vlyeens U Let w;() = Z;i’f ole;(-) and vi(-) = Z;i’f Ble;(-) be the expressions of
UL, ..y Up, V1, ...,0, in the basis ey, ...,e;. Then F and G are also represented as

F = f(I(e),...,I(ex)), and G = g (Iy(eq), ..., I (ex)), where the functions f and
g are defined by

J]=

_ =k =k
f(xl,...,xk):f< a{xj,...,Zaflxj), Z1,...,7L € R,
iz

=1

—_

and
= =
g(xh"ka) :f (Zﬁ{xﬁ?ZB%xj) y L1y, Tk € R.
=1 =1

Since F = G and I(e1),...,I1(e;) are independent, we have f = § a.e., hence

everywhere, and by linearity,
AU RF = F <11(Uel) + /0°°<el<t>, hi)dt, ..., L(Uey) + /Ooo(ek(t), h(t))dt) ,
and
AU, R)G = § <Il(Uel) + /0°°<el(t), hO)dt, ..., I(Uey) + /Ooo(ek(t), h(t))dt) ,

hence A(U,h)F = A(U, h)G.

Moreover, A(U, h) is linear and multiplicative:
AU R)f(Fy, ..., F,) = f(ANU,h)Fy,...,A(U,h)F,),

Fi,...,F, € S(W;:R), f € C,(R™;R), for this reason we use the term “morphism”
for A(U,h) : SW; R) — L*(W; R).



Definition 4.1.2 Let (U.)ccpo,1) be a family of linear operators
U.: S(Ry; RY — LW x R; RY),
such that

-Up : S(Ry;RY — L2(W x Ry; RY) is the identity of S(Ry;RY), i.e. we have
UOf = f7 H-G.S., f € S(R+7Rd)

- for any f € SR;RY), U.f € L2 (W x Ry; R?) and is adapted, Ve € R,
- the family (Us)zcpo1) admits a derivative at € = 0, i.e. there exists an operator
L:S(Ry;RY) — L*(W x Ry RY),

such that (U.f — f)/€)eco) converges in L*(W x Ry;R?) to Lf = (Lif)ier,
as € goes to zero, Vf € S(Ry;R?).

Let (h:)ecpq) C L*H(W % R.;RY) be a family of adapted processes, continuous in
L2(W x Ry; RY) with respect to € [0,1].

The operator £ is extended by linearity to S(R;;RY) ® S(W;R). The family
(Us)eepo,1) needs not be a semigroup. The above assumptions imply that LDF €
Dom(d), F' € S(W;R), since from (3.1.2):

n

(5<,CDF) = ZiZjalf(Il(ul), ce ,]1(Un))5(£ul)— Z (ui, £Uj)L2(R+;Rd)a¢ajf([1(ul), ce ,Il(un)),

ij=1
for F'= f(I(u),..., 1 (u,)). We now compute on S(W;R) the derivative at € =0

of one-parameter families
AU, eh.) : SW;R) — L*(W;R), <R,

of transformations of Brownian functionals. We define the linear operator trace :

H ® H — R on the algebraic tensor product H ® H as
trace u @ v = (u,v)g, u,v € H.
Proposition 4.1.2 For F € S(W;R), we have in L*(W;R):

(ng(UE, ehe)Flemo = /Oo<h0(t), D.F)dt + §(LDF) + trace (Idy @ L)DDF. (4.1.1)
0



Proof. Let A: S(W;R) — S(W;R) be defined by

AF = §(LDF) + trace (Idy © L£)DDF + /0 T lholt), DFYE, F € S(W;R).
For F = I (u), u € S(Ry;R?), we have

AU eh) g = [ (holt), u(e)dt + (L)

— / “(ho(t), D.F)dt + 6(LDF) + trace (Idy © £)DDF
0
_ AF

since DDF = 0. Using (3.1.1) and (3.1.2), we have for F,..., F, € S(W;R) and
fecC(RR):

Af(F, .. Fy) =
S(LDf(F, ..., Fy)) +trace (Idg © L)DDf(Fy, ..., Fy) + /Ooo<h0(t), Duf(Fy, ... Fy))dt

= 0 (0if(F1, ..., ) LDF)

+> 0if(F,..., Fy)trace (Idy ® L)DDF,

=
+ _nl 00; f(Fy,,. .., Fy) /OOO (LsDF;, DsFj)ds
P
+§8Z~f(F1,...,Fn) /0°°<h0(t),DtFi>dt
_ iif&f(Fl, . F)S(LDF,) + iif&-f(Fl, ... F)trace (Idy ® £)DDF,
P =
+§8if(F1,...,Fn) /0°°<h0<t),DtFi>dt

= S Of(F.....F) (5(£DE-) + trace (Idy ® £)DDF; + /0 “ho(t), DtF7;>dt)

= azf(Fh?Fn)AE

Hence for Fy = I(u1),...,F, = Ii(u,) € S(W;R) and f € C°(R™; R):
Af(FlaaFn) = _aZf(Fla"'7Fn)AE
i=1

_ i o F) (LA eh ) F
i=1 de le=0

d
= (SAU.,eh)f(R,. .., F,
<d5 U, Eh 1 )>|€

=0



Consequently, (4.1.1) holds on S(W;R).

Corollary 4.1.1 If £ : L*(Ry;RY) — L*(W x Ry;RY) is antisymmetric as an
endomorphism of L*(Ry;RY), u-a.s., we have in L*(W;R):

C;iA(UE,ahE)]ﬂg_o - /oo<h0(t), D.F)dt + 6(LDF), F e S(W;R).
0

Proof. Since £ is antisymmetric, we have for any symmetric tensor u®u € S(Ry; RY)®

8(]R,+, ]R,d):
trace (Idg ® L)u ® u = trace v ® Lu = (u, Lu)g = —(Lu,u)y = 0.

Hence the term trace (Idy ® £)DDF of Prop. 4.1.2 vanishes p-a.s. since DDF is a

symmetric tensor.
O

This corollary is in particular valid if U is given as [U. f]|(t) = V. f(t), from an adapted

process of isometries V() : R — R? of the form V.(t) = exp(eL;) € O(d), where
L; € so(RY), p-as., t € Ry. If h. = 0, the well-known statement

d

e=0 = - BlFle=0 =0,

E liA(UE,O)ZﬂEZO] - CZE [A(U., 0)F]

which follows from the invariance of the Wiener measure under isometries, is given

here a more precise meaning since we have

E LZA(Ua, O)Faol — E[5(LDF)| =0, FeS(W;R).

Until the end of this paper we assume that S(R.;RY) = L*(R,;R%). Conversely

we can show the following.

Proposition 4.1.3 If F' — §(LDF) has the derivation property on S(W;R), and
if £: L*(Ry; RY) — L2(Ry; RY) is continuous, p-a.s., then

L: L*(Ry;RY) — LA (W x Ry; RY)

is antisymmetric as an endomorphism of L*(R.; RY), u-a.s.



Proof. We have
FS(LDG)+ GS(LDF) — §(LD(FQ))
= 8(FLDG)+8(GLDF) - (£D(FG)) + | “(D,F, £,DG)dt
0
+ / (DG, L.DF)dt
0
- / (D.F, £, DG)dt + / (DG, L, DF)dt,
0 0
hence the derivation property implies
/OO(DtF, L,DGYdt + /OO<DtG, LDFYdt =0, 1—as.
0 0
Choosing F' = I1(f) and G = I;(g) in the first Wiener chaos, which obtain

[Tt Lyt + [T o@) Loyt =0, p—as. 9.9 € LRGR),

If {ex}ren denotes a complete orthonormal subset of L2(R,; R?), we have
/ (ex(t), Loer)dt +/ (ea(t), Loer)dt = 0, VE,1 €N, p—as.,
0 0

hence from the continuity assumption on L:

/Ooo<f(t),/ltg>dt—|—/Ooo(g(t),ﬁtf)dt:0, Vf,g€ I2(Re:RY, j—as. O

5 Stochastic analysis on a Riemannian manifold:
the Wiener case

5.1 Gradient D : L*(W;RR) — L*(W x Ry;R) on a Rieman-
nian manifold

We refer to [8], [9], [10], [12] for the notation and results recalled in this subsection.
Let M be a Riemannian manifold of dimension d, and let O(M) denote the bundle
of orthonormal frames over M. Let (mg,7) € O(M), i.e. mg € M and ry : R —
T,y M is an isometry onto T,, M. We identify T,,,, M to R, i.e. given u € T,,,M and
v € R? we write u = v if and only if u = ryv. We denote by (-, -) the scalar product in
T M, or equivalently the canonical scalar product on R?. The Levi-Civita parallel
transport defines d canonical horizontal vector fields Ay, ..., Aq on O(M), and the
Stratonovich stochastic differential equation

{ dr(t) = Y21 Ai(r(t)) 0 dBi(t), te Ry,
r(0) = (mao, 70),

10



defines a O(M )-valued process (r(t))ier, . Let m: O(M) — M denote the canonical
projection, and let y(t) = w(r(t)), t € Ry. Then (y(t))ier, is a Brownian motion
on M and the It6 parallel transport along (y(t))icr, is defined as

tico = T(t)?"o_l : T,Y(O)M — T,y(t)M, te R+.

Let P(M) = C,»,(R4; M) denote the set of continuous paths on M starting at my,
let

I ¢ Co(Ry;RY) — Coy(Ry; M)

(W(t))tery = L(w) = (V(t))rer,

denote the Ito map, and let v denote the image measure of the Wiener measure p

by I. In the sequel we will endow P(M) with the following o-algebra.

Definition 5.1.1 Let F7 denote the o-algebra on P(M) generated by subsets of the

form
{reP(M) : (v(t),...,v(tn)) € By x --- x By},

where 0 <ty < -+ <tn, By,...,B, € B(M), n>1.
The o-algebra F” is smaller than the o-algebra defined by I on P(M).
Definition 5.1.2 Let
S(P(M);R)

= {F=7(v(t1),....7(ta) + FEGTM™R), 0<t <--- <1, <1, n>1},
and
U(P(M) x Ry RY)

k=n .
= {ZFk/uk(s)ds DB, F, € S(P(M);R), uy,...,u, € L*(Ry; RY), nZl}
k=1 70

Every element of S(IP(M);R) is a functional on P(M), and defines a functional
F ol on W. In order to simplify the notation we will often write F' instead of

F o I, for random variables and stochastic processes. In the following, the space
L*(P(M), FP,v) will be simply denoted by L*(IP(M)).

Proposition 5.1.1 The spaces S(IP(M);R) and U(P(M) x Ry;R?) are dense in
LX(P(M);R) and in L*(P(M) x Ry;RY) respectively.

11



Proof. Let D denote the algebra generated by the sets

{yeP(M) : (v(t1),...,7(tn)) € By X --- X By},

where 0 < t; < -+ < tpn, Fy,...,E, € B(M), n > 1, and let W denote the set of
A € FP for which there exists a sequence (A, ),en C D such that (14, ),en converges
in L2(P(M), v) to 14. Then W is a monotone class hence it is equal to F¥. Moreover,
for any Borel subset A of M there exists a uniformly bounded sequence in C°(M)
converging a.e. on M to 14, hence S(IP(M);R) is dense in L?*(IP(M);R). The

density of U(P(M) x Ry; R?) in L2(P(M) x R;R?) follows similarly. -

The following definition can be found in [10].

Definition 5.1.3 Let D : L2 (P(M);R) — L*(P(M) x Ry;R?) be the gradient

operator defined as

=n

ﬁtF = Zt()(—tzvfwf(’)/(tl)a s )V(t’rL))l[O,ti] <t>7 te R—i—a

i=1
for F € S(P(M);R) of the form F = f(vy(t1),...,7(tn)), where VM denotes the
gradient on M applied to the i-th variable of f.

5.2 Explicit expression of the gradient D

In this section we put together the definition 5.1.3 of D : L2(IP(M); R) — L*(IP(M)x
R, ;R?) by variational calculus, cf. [10], and the result of Sect. 4 in order to obtain
an explicit relation between the gradient D and the operators D and 9.

Corollary 4.1.1 is stated for F' € S(W;R), i.e. for polynomial functionals in single
stochastic integrals on the flat Wiener space. In order to work on P(M) we need
to be able to consider smooth functionals of ((t)):er, , which are no longer given
by functions of single stochastic integrals. Therefore, before proceeding further we
need to extend Corollary 4.1.1 from F € S(W;R) to FF € S(P(M);R). In the
following proposition we assume that U. is given by V.(t) : R — R? t € R, as
[Uf1(t) = Ve [f(B)], T € Ry

Proposition 5.2.1 Let V.(:) : W x Ry — O(d) and L(-) : W x Ry — so(d) be
adapted processes satisfying Def. 4.1.2, with V.(t) = exp(eL;), t € Ry, e € R. Let
h € L*(Ry; L®(W;RY) be adapted and such that € — A(U-",0)h is continuous in
L*(W x Ry; RY). Then we have in L*(W;R):

ng(Ue,ah)ﬂeo = /Ooo<h(t), D/F)dt + 6(LDF), FeS(P(M);R). (5.2.1)

12



Proof. Since V.(t) : R* — R is isometric, t € Ry, A(U.,eh)F and A(U-',0)h are
well-defined by quasi-invariance of the Wiener measure. Moreover, the definition of
A(U.,eh) extends to G = g(I1(u1),...,I(u,)), with adapted uy,...,u, € L*(W x
R.;RY), as

o0

AU, eh)G = g (11<U€u1) + g/o (ur (1), h()dL, . ., T (Ui + 5/000<un(t), h(t)>dt) .

By invariance of the Wiener measure under Euclidean transformations we have for
G e S(W;R):

E[GAU.,ch)F] = E (AU, 0)G)A(Idg, eA(UZ1, 0)h) F|
since [A(U.,0)] " = A(U-,0) and
AU, 0)A(U., eh) = A(Idg, AU, 0)h).

From the Girsanov theorem applied to the shift eA(U-!,0)h, we obtain

E[GA(U.,ch)F] = E {F exp (g /0 T AU, 0)h()dB(t) — 252”/\(@1, O)h\]i2(R+;Rd))
xA(Idg, —eA(U, 0))A (U, 0)G]
=F {F exp (5 /OOO AU, 0)h(t)dB(t) — ;€2HA(U517 0)h|’i2(R+;Rd)>
X AU, —e VoAU, 0)h)G) (5.2.2)

Th. 2.2.1 of [10] and Prop. 3.5.3 of [10] show that for F' € S(P(M); R),

e AU, eh)F

is differentiable in L?(W;R) at e = 0. We have

exp (2 5 AU 0)R(DAB() — 12 AU 0)hI2,,
15
— oxp <g /0 AU, 0)h(t)dB(t))

| XD (e JoS MUY, 0)h(t)dB(t)) — 1
€

R+;Rd>> -1

exp (=5 AU AR g ey) — !
e

Y

which is bounded in L*(W;R), uniformly in € € [0, 1], since ||| j2(g., . poowmety) < 00

Moreover,
AU, —eV AU 0)R)G — G
€

13



is bounded in L*(W;R), uniformly in ¢ € [—1,1] \ {0} (from Taylor’s formula it
is sufficient to check this fact for G = I,(u), v € L*(Ry;R?). Hence we can
differentiate at ¢ = 0 under the expectations in (5.2.2) and apply Cor. 4.1.1 to

G e S(W;R) and AU, —eA(U.,0)h):

E GiA(UE,eh)ﬂEZO] _ _E {F ( /Ooo<h(t),DtG>dt+5(£DG))]

VB {FG / - h(t)dB(t)]

GS(LDF)] — { /Oo(h(t),DtG)dt}+E[FG(S(h)]
GS(LDF)| + E[F5(hG))

a 0°°<h(t Fydt + Gé(ﬁDF)} . GeS(W;R),

[
[

[
& & &

—

which implies (5.2.1) by density of S(W;R) in L?*(W;R).
(]

Given an adapted vector field (Z(t))ter, on M with Z(t) € TyyM, t € Ry, we let
2(t) = toet Z(t), t € Ry, and assume that 2(t) exists, V¢ € Ry. Let

AL — Z(t
V(1) = lim =) = 2
e—0 £

Then

let Q, denote the curvature tensor of M and let ric, : R — RY denote the Ricci

tensor, at the frame r € O(M), and let the process (2(t))icr, be defined by
{ 2(t) = 2(t) + tric,z(t), t€ Ry,

2(0) = 0.

(5.2.3)

As a consequence of Prop. 5.2.1 we obtain the following expression of D, which has

some similarity with Th. 2.3.8 and Th. 2.6 of [7], and a simpler proof.

Corollary 5.2.1 Assume that the Ricci curvature of M is uniformly bounded, and
let z € U(P(M) x Ry;R?) be adapted. We have

/0 TUDF, 2(1)dt = /0 TUDF,3(8))dt + 6(q(-, 2)D.F), (5.2.4)

F e S(IP(M);R), where q(t, z) : R — R? is defined as

g(t, 2) /Q (0dB(s), 2(s)), t€R,.
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Proof. We let V.(t) = exp(eq(t, 2)), t € Ry, € € R. Then from Prop. 3.5.3 of [10] we
have

oo . d .
/ (DF, 3(t))dt = < A(U., %) Fl_o.
0 de

Since the Ricci curvature of M is bounded, we have 2 € L2(Ry; L®°(W;R)) from
(5.2.3).  Moreover, from Th. 2.2.1 of [10], ¢ — A(U.,0)r(t) is differentiable in
L*(W;R), hence continuous, V¢t € R,. Consequently, from (5.2.3) and by con-
struction of U(P(M) x Ry;R?), e — A(U.,0)2 is continuous in L*(W x Ry;RY)

and we can apply Prop. 5.2.1 to obtain (5.2.4).
O

Remark 1 Since E[§(LDF)| =0, Th. 2.3.2 of [10] (which follows from the invari-
ance of the Wiener measure under Euclidean transformations) is also explained from
Prop. 5.2.1 by taking expectations in the identity (5.2.4) that holds in the almost-sure
sense.
If u € UP(M) x Ry;RY) is written as u = Y1=" Gz, 2 deterministic, G; €
S(P(M);R), i =1,...,n, we define trace q(t, D;u) € R* as

trace q(t, Dyu) Zq t,z) DG

=1
Given u € U(P(M) x Ry;R?) written as u = Y27 G,2;, 2 deterministic, G; €
S(P(M);R),i=1,...,n, we let
i=Y G
i=1
The following proposition extends Cor. 5.2.1 to non-adapted processes u € U(IP(M) x
R,;RY).
Theorem 5.2.1 We have for u € U(P(M) x Ry;R?) and F € S(IP(M); R):

/0 TUDF, a(t)dt = /0 T(DLFi())dt + 6(q(-u)D.F) — /O T (DyF trace q(t, Dyu))dt.

Proof. For u = 2G, G € S(IP(M);R) and deterministic z € U(W x Ry;R?), we

have
/O TUDF, Gt = OOO(Dt(FG), He))dt— F /0 DG, (t))dt

_ /Oo(Dt(FG),é(t ydt +6(q(-, 2)D.(FG))

0
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_F /0 DG, A())dt — Fé(q(-, 2)D.G)
- /0 T(DJFQ), 2(t)dt + 8(Fq(-, 2)D.G)
+6(Gq(-,2)D.F) — F /O TUDG, ()t — F8(g(-,2)D.G)
_ /0 T(DF,GE(1))dt + 6(Gq(-, 2)D.F) — /0 T(DFq(t, 2)D,G)dt

= /OOO<DtF, ﬁ(t))dt +(q(-,u)D.F) — /OOO<DtF, trace q(t, Dyu))dt. O

In [10], 7(t)D,F € Ty M is considered instead of D,F € T, M, with the relation
(troDyF, N Z(t))1, i1 = (DeF, 4(1)),

where (Z(t))icr, denotes an adapted vector field on M with Z(t) € T,y M, t € R,.

5.3 Inversion of z — 2

This subsection recalls the inversion of z — Z by the method of variation of constants

described in Sect. 3.7 of [10]. Let Id,( denote the identity of T’ M. We have

. 1
Z(t) = 2('[:) + §ricr(t)2(t), t - ]R+,

where (2(t))er, is defined as

and Qs : R? — R? satisfies

dQ; s 1
EZ);, = - I'lCT Qt S5 Qs,s = Id’y(O)u 0<s<t.

Also, let the process (Z(t))icr, be defined by

(0)

with 2(t) = 10 Z(t), t € Ry. In order to invert Z — Z, let

{ VZ(t) = VZ(t) + Ric,p Z(t), t € Ry,
Z(0) = 0,

t
- / R VZ(s)ds, t€R.,,
0
where Ry, : Ty M — T )M is defined by the equation

1
ViR s = _§Ricfy(t)Rt,$7 R s = Id'y(s)7 0<s<t,
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V: denotes the covariant derivative along (v(t))ier,, and Ric,, : T,,M — T,,M

denotes the Ricci tensor at m € M, with the relation
ric,(;) = tows © Ricy() 0 tyo.
Then we have ~ B
VZ(t) = VZ(t) + iRic,»n Z(t), te€ Ry,
Z(0) =0.
5.4 Expression of the damped gradient D

The damped gradient D : L*(P(M); R) — L*(P(M) x R.;R?) has been defined
in [10].

Definition 5.4.1 The damped gradient D is defined as

i=n

DF =3 1oy (DQs o VY F(y(11), (L), £ € Ry,

i=1
for F € S(P(M);R) of the form F = f(y(t1),...,7(tn)), where Q;, : R — R?
denotes the adjoint of Qs : R? — R% 0< s <t.
We also have

i=n

DtF = Z 1[0,ti] (t)tOFtR:i,tvzj‘Vlf(V(tl)v <o 77(tn))a le R+7

i=1
where R;‘ht : T,y — Ty is the adjoint of Ry, ; : T,y — Ty,)- For completeness

we state the following proposition.
Proposition 5.4.1 We have for = € U(P(M) x Ry; R%):

/OOO<DtF,z'(t))dt — /0°°<th,§(t)>dt, F e S(P(M);R). (5.4.1)
Proof. We compute

[TBE i = 5 [ (@ doct I, 48, o)

= 5 [ T ot 2 (0). Quilsi
— /;OO<DtF,§(t)>dt, FeS(P(M);R). O
We also have
/OOO(DtF,}S(tht - /()Oo(ﬁtF,z(t)>dt, F e S(P(M);R).

We now give an explicit expression of the damped gradient D in terms of D and 4.

17



Corollary 5.4.1 If z € U(P(M) x R,;RY) is deterministic,
[ TDE st = [T(DF, 2(e)dt +5(a(, D), F € S(P(M); R).
0 0

Proof. We use Relation (5.4.1) and Cor. 5.2.1.

In the anticipating case we have:

Corollary 5.4.2 We have for u € U(P(M) x Ry;RY):
/ TUDF, a(t)dt = / “(DF,a(t))dt + 8(q(-,u)D.F) — / T (DyF trace q(t, Dyil))dt.
0 0 0

Proof. We use Relation (5.4.1) and Th. 5.2.1.
(]

In [10], the damped gradient is chosen as ty oDF : L*(P(M);R) — L*(P(M) x
R ; TM) instead of DF : L*(P(M);R) — L*(P(M) x R.;R%), and it satisfies

(trco Dy F, N Z(t)7. (a0 = (DiF, 5(1), ¢ € Ry

5.5 Anticipating stochastic integration

The stochastic integral of the adapted vector field (Z(s))ser, : Ry — T'M is
defined as

| V25 a4 = | Es). dB(s)),
cf. (3.3.1) of [10]. The following is an explicit formulation for the operator defined
in [9].

Definition 5.5.1 We define the operator 6 : L*(P(M) x Ry; RY) — L2(P(M); R)

as

~

0(t) = 6(a) — d(trace (-, D.u)), weU(P(M) x Ry; RY).

According to the definition of trace (-, D.u) we have for any deterministic z €

UP(M) x Ry; RY):

~

§(F2)=06(F2) —d(q(-,2)D.F), FeS(PM);R). (5.5.1)

Moreover, if 2 € L*(W x Ry; ]Rd) is adapted, then

~

§(2) = 6(2) = /0 "3 (s), dB(s)). (5.5.2)
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Proposition 5.5.1 The operators 6 : L2(P(M) x Ry;RY) — L*(P(M):R) and
D:L*(P(M);R) — L2(P(M) x Ry;RY) are closable and mutually adjoint:

E [ / “(D,F, u(t))dt} — E[F3(a)], (5.5.3)
uelU(P(M) x Ry;RY), F e S(P(M);R), and b satisfies
§(Fi) = Fé(a) — /0 TUDF, a(t))dt. (5.5.4)

Proof. We have from Def. 5.5.1 and Th. 5.2.1:

E[F§(0)) = E[FS6(3)] — E[F5(trace q(-, D-u))
_ B { /0 “(D,F, &(t)>dt} _E { /0 ¥ (D,F, trace q(t, Dyu)))dt
_ E[/OOO<DtF,u(t)>dt},

hence (5.5.3). On the other hand, (5.5.4) follows by duality and the derivation
property of lA), or by direct computation from

~

§(Fu) = O(Fu) — d(trace q(-, D.(Fu)))
— F(d) - /0 TUDLFi(t))dt — 6(Ftrace g(-, D)) — (trace q(- uD.F))
— Fs(d) - /0 “(DF,a(t)dt + /0 T (DyF, trace q(t, Dyu))dt
_ Fé(trace (-, D)) — 8(trace g(-,uD.F))

— Fé(a) - /0 TUDF ()t

The closability follows from the density property Prop. 5.1.1.
O

We denote by Dom(D) and Dom(d) the closed domains of D : L2(P(M);R) —
L2(P(M)xRy; R and 6 : L2(P(M) x Ry; RY) — L2(P(M); R). Relation (5.5.4)
is in fact the definition chosen for 6 in [9] in the absence of chaos expansions. We

now turn to the definition of the damped Skorohod type anticipating integral.

Definition 5.5.2 We define the operator 6 : L*(P(M) x Ry; RY) — L*(P(M); R)
as

o(u) = 6(u) — d(trace q(-, D.@)), u € UP(M)x Ry;RY). (5.5.5)
We have for deterministic z € U(PP(M) x Ry ; R%):

6(F2) = 0(Fz) —6(q(-,2)D.F), FeSP(M)xRy;R). (5.5.6)
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Proposition 5.5.2 The operators 6 : L*(P(M) x R_;R?Y) — L*(P(M):R) and
D : L*(P(M);R) — L*(P(M) x Ry;R%) are closable and mutually adjoint:

E [ /0 OO(DtF,u(t))dt} — E[F5(0)), (5.5.7)
u e UP(M) x R;RY), F e S(P(M);R), with

§(Fi) = F3(a) — /0 TDLF, a(t))dt. (5.5.8)
Proof. We use the relations 0(i) = 6(4) and
/OOO<DtF,u(t))dt = /OOO<DtF,ﬁ(t)>dt, u e UP(M)xR;RY), FeSP(M);R). O

We denote by Dom(D) and Dom(d) the closed domains of D : L*(P(M);R) —
L*(P(M) x R;RY) and 6 : L2(IP(M) x Ry ; RY) — L*(P(M); R).

Proposition 5.5.3 The operators § and & both coincide with the stochastic integral
with respect to (B(t))ier, on the adapted processes in L*(P(M) x Ry; R%):

5(u) = 8(u) = /0 “lu(s), dB(s)).

Proof. The relation 6(u) = [°(u(s),dB(s)), for adapted u € L*(W x Ry;RY), is
well-known, cf. [11]. Given an adapted process u € U(P(M) x Ry;R?) written as
u = Fz, where F € S(P(M);R) is an F;-measurable functional and 2 = x1j 414,
t,a € Ry, = € RY we have trace ¢(s, Dyu) = ¢(s,2)D,F = 0, s € Ry, from the
chaos expansion of F, hence d(g(trace (-, D.u))) = 0 and §(u) = 6(u). This relation

extends to square-integrable adapted processes by linearity and density.
O

5.6 Clark formula for D and D

It has been shown in [10] in the continuous case and in [15] in the Poisson case
that the Clark formula can be expressed with a damped gradient as well as with the
flat gradient D. In this subsection we show that this result is also obtained by our

method.

Proposition 5.6.1 For F € S(P(M);R), the processes DF,DF € L*(P(M) x

R.; ]Rd) have the same adapted projections, i.e.

ED,F | F)=E[D,/F | F], teR,, FeSPM)R). (5.6.1)
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Proof. Let F € S(P(M);R). From Prop. 5.5.3, given any square-integrable adapted
process u € L2(P(M) x Ry; R?) we have d(u) = §(u), hence by duality,

E Uooo(u(t),DtFmt} _E Uooo(u(t),[)tﬂdt . FeSP(M):R),

which proves (5.6.1).
(]

This implies that the Clark formula has two expressions, since the adapted projec-

tions of D and D coincide.

Proposition 5.6.2 Let F' € Dom(D) N Dom(D). We have
= EIF|+ [ (EIDF | F).dB(®) = EIF)+ [ (EID.F | F),dB(®))

Proof. This is a consequence of the classical Clark-Ocone formula for Brownian

motion on W and of Prop. 5.6.1.
O

The interest in the damped gradient is also that from (5.5.7) it gives a more natural

expression to the formula the integration by parts formula of [5]:

E [ /O “(DF, u(t))dt] —E [F /0 “la), dB(tM , (5.6.2)

where F € S(P(M);R) and u € U(P(M) x Ry;R?) is adapted, i.e. (5.5.3) can be

written as
E [ /0 “(DF, u(t))dt] _ B [F /0 ), dB(tM , (5.6.3)
uecUPM) x R;RY), F e S(P(M);R).

5.7 Quantum stochastic differentials

By analogy we define quantum stochastic integrals on the Riemannian manifold M

to be the operators

/0°°<h(s>, datVF = §(hF), F e S(P(M):R),

where h € L*(P(M) xR; R?) is adapted. The following relations are reformulations
of Cor. 5.2.1 and (5.5.1).
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Proposition 5.7.1 We have the following relations between quantum stochastic dif-

ferentials:

(3(t), da;y = (5(8), day) + q(t, 2)das, (5.7.1)

and

(2(t), daf) = (2(t), dat) + ¢*(t, 2)dag. (5.7.2)
Using the antisymmetry of q(t, z) : R — R, (5.7.2) is rewritten as
((t),daf) = (2(1), dag) — q(t, 2)da;.
These relations imply
(2(t), da; + daf) = (2(t),da; + daf) = (2(t),dB,),

which are reformulations of (5.5.4) and (3.1.2). Similarly, the following proposition
reformulates Cor. 5.4.1 and (5.5.6) respectively.

Proposition 5.7.2 The “damped” quantum stochastic differentials satisfy

(2(1),da, ) = (2(1),da,) + q(t, Z)dag,

and
(2(t), daf) = (2(t),da) — q(t, Z)da;.
We have
(2(t),da; +daf)y = (2(t),da; +da]) = ((t),dB,),

da; + da; = da; + da) = dB;

which is a reformulation of (5.5.8) and (3.1.2).

6 The flat Poisson case

In what follows we will deal with the counterpart of the above construction, when the
M -valued Brownian motion (y(%)):>o is replaced by random point measures v on the
Riemannian manifold M. Let €2 denote the configuration space on the Riemannian
manifold M, that is the set of Radon measures on M of the form Y'=V¢, with
(z)iZh € M, x; # x; Yi # j, n € N U {oo}, where €, denotes the Dirac measure
at © € M. The configuration space €2 is endowed with the vague topology and its
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associated o-algebra, cf. [1]. Let o be a diffuse Radon measure on M, let P denote
the Poisson measure with intensity o on , and let VM and div" denote the gradient
and divergence on M. We assume that o is the volume element of M, under which
div" and VM are adjoint, and that [, divM Z(z)o(dz) = 0, VZ € C(M;TM).
We denote by T, M the tangent space at = € M (in this setting there is no parallel
transport). Let H = L?(M;R,0), and let I,(f,) denote the multiple stochastic
integral with respect to (y(dx) — o(dx)) of a symmetric function of n variables f, €
L2(M™) ~ H°". The identification of f, € L*(M™) ~ H°" to I,(f,) provides an
isometric isomorphism between I'(H) and L*(Q;R). We have in particular §(u) =
[y w(x)(y(dz)—o(dz)), u € L*(M;R). Let S(M;R) denote an algebra of compactly
supported functions which is dense in L*(M; R), e.g. S(M;R) = C>(M;R), and let

SO(M;]R):{ueS(M;]R) : /Mu(x)a(d:c):()}.
Definition 6.1.1 Let

SOR) ={f(I1i(ur),...,L(uy)) : upy...,uy, € So(M;R), feC(R"R), n>1},

U x M;R)

{ZFkuk B, F, e S(OR), ul,...,unESo(M;]R),izl,...,n,nZl},
and
UQ x M;TM) {ZFkuk B, F, e SO R), ul,...,ukECCOO(M;TM)}.

In the Poisson interpretation of I'(H), D is a finite difference operator:

D,F(y) = F(y+ (1 —v({z}))d.) — F(7), (6.1.1)

hence
D.,(FG)=FD,G+GD,F+ D, FD,G, x¢€ M, (6.1.2)

and by duality this shows that
Fé(u) = d(urkF) +/ z)D,Fo(dz)+ §(uDF), (6.1.3)

FeS(;R), ueld(2x M;R), which are the analogs of (3.1.1) and (3.1.2).
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7 Differential calculus and morphisms on config-
uration spaces

Let U : S(M;R) — S(M;R) denote a deterministic mapping.
Definition 7.1.1 We let the transformation A(U) be defined as
AUO)F(y)=f (/ Uuy(x)y(dz), . .. ,/ Uun(x)'y(dx)>
M M
for F € S(Q;R) of the form F(v) = f ([ w1(z)y(dx),. .., [iy un(z)y(dz)).
We have
A(U)sz([l(Uul)Jr/ Uindo, ... Ii(U,) + | Uunda>.
M M

Due to the smoothness of F' € S(W;R), no additional hypothesis is required on U.
If U is given by a measurable mapping V' : M — M, as [U f](z) = f(V(x)), x € M,
then (A(U)F)(7) is the evaluation of F' at the configuration vy whose points have
been shifted by V, i.e. A(U)F(y) = F(V*y), where V*v denotes the image measure
ofybyV:M — M.

Definition 7.1.2 Let (U.).cr be a family of linear operators
U.: S(M;R) — L*(M;R),
preserving compact sets, and such that
-Up: S(M;R) — S(M;R) is the identity of S(M;R).
- the family (Us)zcpo,1) admits a derivative at € = 0, i.e. there exists a linear operator
L:S(M;R) — L*(M;R),

such that (U.f — f)/€)eepa) converges in L*(M;R) to Lf = (Lif)er, as €
goes to zero, f € S(M;R).

Examples of such operators can be constructed by shifts of configurations points
via a flow of diffeomorphisms on M. (The operator £ is naturally extended to

S(Q x M;R)).

Proposition 7.1.1 For F € S(; R), we have in L*(Q; R):

ng(Us)Feo = /M LD,Fo(dz) + §(LDF). (7.1.1)
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Proof. The steps of the proof are the same as in Prop. 4.1.2. Let A : S(O;R) —
S(2; R) be defined as

AF = §(LDF) + /M LD,Fo(dz), FeS(:R).
For F = fM u(z)y(dx), u € C°(M;R), we have A(U.)F = [, Ucu(z)vy(dx) and
de Fllg= / Lu(z 5(Lu) + / LD,Fo(dz) = AF.

We show that A is a derivation operator. Using (6.1.2), (6.1.3) and the fact that £

is a derivation operator on S(M;R), we have:

S(LD(FG)) = 6(LD(FQ))
= O0(FLDG + GLDF + L(DFDG))
— FS(LDG) + GS(LDF) + §(DFLDG) + §(DGLDF)
- /M D.FLD,Go(dz) — /M D,GLD,Fo(dz) — §(LDGDF) — §(LDFDG)

— FS(LDG) + GS(LDF) — / D,FLD,Go(dx) — / D,GLD,Fo(dz).
M M
On the other hand,
/M LD, (FQ)o(dr) = G /M LD,Fo(dz) + F /M LD,Gol(dx)
+ /M L(D,FD,G)o(dx)
- G / LD,Fo(dz) + F / LD,Gol(dx)
M M
+ / D.GLD,Fo(dz) + / D,FLD,Go(dx).
M M
Hence
A(FG) = §(LD(FG)) + / LD,(FG)o(dz)
M

_F (5(£DG) +[ L’DzGa(dx)> e (5(£DF) +[ L’DxFa(dx))
— FAG +GAF,

which extends as
Af(Fla"'7 ZafFlv"'7 )AE

to polynomial f and successively to f € C°(R";R) and f € C;°(R™; R). Hence if
Fy = [yyui(z)y(do),. .., Fy = [y un(7)y(dz), we have

Af(FL. L Fy) = %&f(Fl,...,Fn)AE:%aif<F1,...,Fn> (awor)
i=1 le=0

=1
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_ (dA(Ua)f(Fl,...,Fn)> ,

de =0

which implies that (7.1.1) holds on S(€; R). 5

If (U:)ecpoq is given as [U.f](x) = f(V.(x)), + € M, by a family of measurable
mappings V. : M — M then L is the vector field on M defined as

() = tim L@ = f(@)

e—0 £

, xeM, feCX(M;R).

If V.: M — M preserves the measure o, then

E l d A(Ue)ﬂEZO] = iE [A(Us)Fhe:O - CZ;

% de E[F]I&‘:O =0,

since the Poisson measure is invariant under the shift V. : M — M. Here this

identity is interpreted as

E lng(UE, 0)5620] = E[§(CDF)] =0, FeS(:R).

8 Stochastic analysis of point measures on a Rie-
mannian manifold

8.1 Gradient D : L%(Q) — L2(Q x M;TM)

The study of variational calculus for jump processes has been started in [4]. The

gradient D is defined in [1] and [3]. Tt is TM-valued and defined for F' € S(; R) as

D,F = ii@if (/M ur(y)y(dy), - - -, /M un(y)v(dw) VYu(x), xe M,

with F' = f ([jy wi(z)y(dx), ..., [y un(z)y(dx)), f € C°(R";R). The vector field
Z € C(M;TM) defines a flow (¢Z).cj01): M — M on M and we have from [1]

[ (D.F. Z)ranr(ds) = tiy TEED =FO),

e—0 £

8.2 Explicit expression of the gradient D

In the following we assume that S(M;R) = C(M;R). From the result of Sect. 7
we obtain the expression of D in terms of D and é. If Z € C*(M;TM) denotes a
smooth vector field on M, we let Z : M — R be defined as

Z(z) =divMZ(z), xe M.
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Theorem 8.2.1 We have for F € S(Q;R) and Z € C*(M;TM):
/M@F’ Z(2)) iy (d) = /M Z()D,Fo(dz) + 8(q(-, Z)DF), (8.2.1)
where q(x, Z) is the derivation operator associated to Z € C°*(M;TM), i.e.
q(x, 2)® = (VM®(2), Z(x))ronr, x € M, & € C°(M;R).

Proof. We define U, : C*(M) — CX®(M) by U.f = fo¢Z, f € C*(M;R),
with S(M;R) = C°*(M;R). Then Lu(z) = q(x,Z)u, u € C*(M;R) and from
Prop. 7.1.1,
/M@mF, Z(@))p 0y (dz) = /M LD,Fo(dx)+ §(CDF),

where £ is the derivative at € = 0 of (¢7)ier, i.e. LD, F = (VMD,F, Z(x))r, 0,
x € M. Hence

/ (DL F, Z(2))pny(dz) = / D, Fdiv™ Z(x)o(dz) + 6(q(-, Z)DF). O

M M
The following remark is the Poisson analog of Remark 1.

Remark 2 Taking expectations in the almost sure identity (8.2.1) we obtain the

equality of Th. 5.2 in [1], since E[6(LDF)] = 0.
The adjoint ¢*(z, Z) of q(x, Z) is given as

¢z, Z)u = divM(Z(2)u(z)) = w(x)divM (Z(z)) — (VMu(x), Z(2)) 7, 0
u(z)Z

(2)2(x) = q(z, Z)u, weCZ(M;R), ZeC(M;TM),

and the duality relation between ¢(z, Z) and ¢*(z, Z) is

/M<u(x),q*(:c, Z2Vo)pu o (da) = /M<v(x),q(:€, ZVa) o (dr), u,v € C(M;R).

For u € U(Q2 x M;TM), the processes (q(z, D.u(+)))zer and (¢*(x, D.u(-)))zerr are
naturally defined by linearity, and will be denoted by ¢(-, D.u(-)) and ¢*(-, D.u(-)).
Given u € U(Qx M; TM) written asu = Y127 G Z;, G; € S(Q;R), Z; € C*(M; TM),
i1=1,...,n, we let © = Zi? G, divM Z;. The following result extends Th. 8.2.1 to

random processes.

Theorem 8.2.2 We have for u € U(Q2 x M;TM):

| AD.Fou@)man(de) = [ DiFi(w)o(dr) + gl u) DF)

v /M g(x, Du()) DFo(dx) + 6(q(-, D.u) DF).
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Proof. Let w=GZ, with Z € C°(M;TM) and G € §(2; R). We have

A

[ (D.F.GZ) () = G [ D.FZ(@)o(dr) + Gola( Z)DF)
= | D.Fi(z)o(dr) +6(Gq(-. Z)DF)
+ /M D.Gq(x, Z)DFo(dx) + 6(D.Gq(-, Z)DF)
_ /M D, Fi(z)o(dz) + 5(q(-,u) DF)

+/M g(z, Du(-))DFo(dz) + 6(q(-, Du(-))DF). O

8.3 Inversion of Z — 7

Given @ € So(M;R) (such that [,, ®(x)o(dz) = 0), the inversion of Z — Z consists
in the determination of a vector field ® : M — T'M such that

divMd = .

This is possible in particular if M is a compact manifold, since the Laplacian L =
div VM is negative and symmetric on C°(M;R). In this case, L : C°(M;R) —
C°(M;R) is invertible, so that we can let

®=vVVL o
Let G : M x M — R denote the Green function associated to L~!, such that
L u(r) = /M G(z,y)u(y)o(dy), x€ M, ueCr(M;R).
Let ¢ : M x M — T'M be defined as
e(z,y) = VMG (z,y), o(dx) —a.e., o(dy) — a.e.
Then ® can be defined as

b(z) = VML 10(z) = /Mz—:(x,y)fb(y)a(dy), v €M, ®eS(MR).

In the case where M = R, and o is the Lebesgue measure, then G(z,y) = z Ay
and e(x,y) = Ly, (x), or indifferently e(z,y) = —1poo[(¥), =,y € R4, since we are
working on Sp(R4; R).
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8.4 Expression of the damped gradient D

In this subsection we complete the operators D, D with a damped gradient D which

is linked to the Clark formula and stochastic integration.

Definition 8.4.1 We define the damped gradient D : L*(Q;R) — L*(Q x M;R)
on S(QR) as

D,F = Z/ (VMu;(y), e(z, y))r,ay(dy)0; f (/M uydry, . . .,/M unah) . (84.1)

with = f (y wn(2)y(dx), ..., [ un(x)y(dz)), f € CF(R™R).

In other terms,
D,F = [ (Do ew)ran(dr). ye M,

Proposition 8.4.1 The damped gradient satisfies
/ ®(2)D, Fo(dr) = / (D, F, &)\ 0y (dz),  ® € So(M;R).
M M
Proof. We have
| DFe@a(dy) = [ [ (Do e, p)rar(dn)(y)o(dy)
= [ (D.F, [ @W)e(a,y)o(dy))r,ar(dr)

— /M<DxF,q>(x)>TzM7(da;). =
Corollary 8.4.1 For ® € Sg(M;R) we have
/M Dy Fd(2)o(dx) = /M D, F®(z)o(de) + 6(q(- ®)DF), F e S(%R).
Proof. We apply Prop. 8.2.1 and the relation

/M DuFd(x)o(dx) = /M<D$F,Cf>(:c)>TIM7(dx). =

The following corollary is the extension of Cor. 8.4.1 to the random case.

Corollary 8.4.2 The damped gradient satisfies for ® € U(Q2 x M;R):

/MDmFCI)(x)U(dx) - /M@( VD, Fo(dx) + 6(¢(-, ®)DF)

+/M g(w, D.3())DFo(dr) + 6(g(-, D.B())DF), F € S(QR).
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Proof. Similarly to the above, we apply Th. 8.2.2 with the relation
/ ®(2)D, Fo(dr) = / (D, F,®(x))p,ary(da). O
M M
In the particular case M = R, we have from (8.4.1)

== 5 [T tatrtanas ([T [ uen @),

for F'= f(Jg7 ui(s)y(ds), ..., 57 un(s)y(ds)). If (T},)n>1 denotes the jump times of

the point measure y(dz) on Ry, i.e.

= ZETk(dﬂf),
k=1
then
DF = — ZZU; (T5) Lo, (1)0i f (/0 Ul(s)’Y(dS)a---,/o Un(s)’Y(dS)>7
i=1 k=1
ie.
th(Tla"'7 Zl[OT] 6fT17"'7Tn)7 tE]R‘Jm

and D becomes the gradient of [6]:

o Ty _ n _
/OOO[)tF@(t)dt:hmf<Tl e ot d(s)ds, ..., T — & 3" B(s)ds) f(Tl,...,Tn)7

e—0 £
for F = f(Ty,...,Ty), since ®(t) = — [ ®(s)ds, t € R..
8.5 Anticipating stochastic integration

In this subsection we study successively two different Skorohod type anticipating
integrals ¢ : L*(Q x M;TM) — L*(Q;R) and 0 : L2(Q x M;R) — L*(; R) that
are the respective adjoints of the gradient D and of the damped gradient D.

Definition 8.5.1 We define the operator 6 : L*(Q x M; TM) — L2(; R) as
o(u) = 6(a) + 6(¢*(-, Du(-))), ueU(Qx M;TM), (8.5.1)
where ¢*(x, D.u(-)) = divM(Dyu(z)), x € M.
We have for F' € S(Q;R) and Z € C°(M; TM):
0(FZ)=0(FZ)+6(¢* (-, ZDF)) = §(FZ) + 6(ZDF) — 6(q(-, Z)DF),  (8.5.2)

since

¢*(x,ZDF) = D,FZ(z) — q(x, Z)DF, Z € C*(M;R). (8.5.3)
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Proposition 8.5.1 The operators 5 and D are mutually adjoint:

B[ [ {DeF (@) ()] = EFS(u), (8.5.4)
wel(Qx M;TM), F e S(O;R), and § satisfies
§(Fu) = Fé(u) — /M<15xF,u(x)>TzM7(dx), (8.5.5)

weUQ x M;TM), F € S R).
Proof. We have
E[Fi(u)] = E[FS(i)] + E[Fo(q*(~, Du(-)))]
— E[F§@)]+E { /M q(z, Dxu(x))DFa(dxﬂ
_ [ /M(DIF, a(x)>TzMa(dx)} L E [ /M ¢(z, Dyu(z)) DFo(dx)
— B[[ (D.F u@)ran(do)].

from Th. 8.2.2. On the other hand, (8.5.5) follows from the fact that D is a derivation

operator, or from (8.5.3) and the following calculation:

b(Fi) = 6(Fa)+0(q"(-, D.(Fu())))

= Fi(i) — [ D.Fi(x)o(dz) - 8(a()D.F)
+3(Fq"(-, Z(-)D.G)) + 8(¢" (-, D.FZ(-)D.G)) + 8(q" (-, u(-) D.F))

— Fo(f) - /MD Fi(x)o(dz) — 6(aDF)
+F3(q" (- Dau()) = [ D.Fq’ (e, Du())o(dr) = 6(D.Fg* (-, Dau( )
+0(D.Fq (-, Du(-))) = d(q(-, D-u)DF)
+3(D.Fa(-)) = 8(q(-,u)DF)

= Fo(a) —6(q(-, D.GZ())DF) — 8(¢(-,u) DF)

- / D, Fa(x)o(dz) / D.Gq(x, Z)DFo(dz).
= Fo(u) — (Q(aD )DF)—5(( u)DF)
—/ D, Fu(z)o —/ q(z, Dyu)DFo(dx). O

If we CX(M;TM) then (8.5.4) can be written as

E|[ (DeFu@)nan(dn)] = E|F [ a@)0tdn) - otdn)|, (.50

ueC(M;TM), F € §(Q;R), which becomes the Poisson analog of the integration
by parts formula (5.6.2) of [5].
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Definition 8.5.2 We define the operator ¢ : L*(Q x M;R) — L*(Q; R) as
5(®) =6(®) + (" (-, D.9())), @ U x M;R).
We have
O(F®) = §(F®) 4 6(®(-)D.F) — §(¢q(-,®)DF), F e S(:R),
for deterministic ® € So(M;R).

Proposition 8.5.2 The operators § and D are mutually adjoint:
E { / @(x)[?chr(dx)} — E[Fé(®)],
M
dcUx M;R), F € S(UR), and § satisfies

§5(F®) = F§(® / Dy Fd(x)o(dx). (8.5.7)

A~

Proof. We use Prop. 8.5.1 and the relation 0(®) = 6(®), ® € U(Q x M;R). .

Due to the above duality relations and to the density of S(Q; R) in L*(Q; R) of U (Q x
M;R)in L2 (Qx M;R) and of U(Qx M; TM) in L*(2x M; TM), the operators D, D,
6 and & are closable. Their domains are denoted by Dom(D), Dom(D), Dom(d) and
Dom(g). In order to deal with stochastic integration we choose M of the form R x X
with volume element dt x do, and take H = L*(Ry x X;R) ~ L*(Ry; L*(X; R)).
The filtration (F;)icr, is generated by v — v([0,s] x A), 0 < s <t, A€ B(X), and
the stochastic integral of Fi-adapted processes in L?(Q x R, x X;R) is defined by

the isometry formula

l(// s, ) (v(ds, dx) — dsadx” [// (s, z)dso(dz)| . (8.5.8)

Proposition 8.5.3 The operators ¢ and & coincide with the stochastic integral with

respect to y(ds,dx) — dso(dx) on the adapted processes in L*(Q x M;R?).

Proof. Given an adapted process ® € U(Q x M; R?) written as ® = Fz, with F €
S(2; R) an Fi-measurable functional and z € C°([t, oo[x X)), we have z(s, z) D, , F' =
0, (s,2) € M, and ¢*(s,z, D.®(-)) = divM(2(s,2) D, F) = 0, (s,2) € M. Hence
5(®) = 0(®) = [° [y (s, 2)(y(ds, dz) — dso(dx)) from Def. 8.5.2 and (6.1.3). This
relation extends to the adapted processes in L*(2 x M ;]Rd) by linearity, density,

closability and from the isometry formula (8.5.8).
(|
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8.6 Clark formula

In this subsection we show that as a consequence of Prop. 8.5.3, the Clark formula

has two expressions, depending on the type of gradient used.

Proposition 8.6.1 For F € S(Q;R), the processes DF and DF have the same

adapted projections, i.e.
E[D..F | F]=E|Dy.F | F], dsxo(dr)—ae., teR,. (8.6.1)

Proof. This proof is similar to its counterpart in the continuous case (Prop. 8.6.1).
Let F' € S(Q;R). Given any square-integrable adapted process u we have 5 (u) =
d(u) from Prop. 8.5.3 and by duality,

E [/OOO/Xu(s,:L’)DmFdsa(dx)] =F [/Ooo/xu(s,x)[)mFdsa(dx) ,

F e S(P(M);R), hence (8.6.1).

The Clark formula has two expressions.

Proposition 8.6.2 Let F' € Dom(D) N Dom(D). We have
F = E[F]+ /0 /X E[D.,F | F)((dt, dz) — dio(dz))
— E[F]+ /0 /X E[Dy.F | F)(y(dt, dz) — dto(dz)).

Proof. We write the chaos expansion of F":

F o= E[F]+ n!/ / /
[ ] nz::l Ry xX J[0,sn]xX [0,s2]x X

fa(st, @1, s, @) (Y(dst, day) — dsyo(day)) - - - (V(dsn, day) — dspo(dz,))

— E[F]+ in /0 - /X Loy (fu(: 5,20 oo wxyn1y) (7(ds, d) — dso(dz))
_ E[F] + /0 h /X E[DioF | F(y(dt, de) — dto(da)),

and apply Prop. 8.6.1 and Prop. 8.5.3.
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8.7 Quantum stochastic differentials

In the Poisson case we define quantum stochastic integrals on the Riemannian man-

ifold M as

[ (2@).di;)F = [ (D.F.Z(@)(de),

] (2@).da)F

0(ZF), ZeL*(M;TM), FeS(:R).
The following proposition reformulates (8.2.1) and (8.5.1).

Proposition 8.7.1 We have the following relations between quantum stochastic dif-

ferentials:
Z(x)da; = Z(x)da; + q(x, Z)dal,

and

Z(x)da} = Z(x)da} + ¢ (x, Z)das.

The last relation can be written as

Z(x)da} = Z(x)da} + Z(x)daS — q(z, Z)dal

A

since ¢*(x, Z) = Z(x) — q(x, Z), x € M. The following result reformulates Cor. 8.4.1
and Def. 8.5.2.

Proposition 8.7.2 The “damped” quantum stochastic differentials satisfy
®(x)da; = ®(z)da; + q(z, P)dal,

and

®(z)da} = ®(z)dal + ¢ (x, ®)dal,

xz € M.

From the expression of ¢*(z,u) we obtain

d(z)dal = d(x)dal + & (x)dad — q(z, P)dal

xT

and
®(x)(da, + da}) = ®(z)(da, + da) + dal) = ®(z)(y(dx) — o(dzx)),
which is a reformulation of (8.5.7) and (6.1.3). In particular,

y(dx) — o(dx) = da, + da;,
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whereas

Z(zx)(da, + da}) = Z(ac)(da; +da} + dal) = ZA(x)(y(dx) — o(dx)),

which is a reformulation of (8.5.5).
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