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NOTES ON THE FEYNMAN INTEGRAL,
III: THE SCHROEDINGER EQUATION

G. W. JoHNSON AND D. L. SkouG

In the setting of Cameron and Storvick’s recent theory we show that
the solution of an integral equation formally equivalent to the Schroe-
dinger equation is expressible as the analytic Feynman integral
of a function on »-dimensional Wiener space of the form F(X) =
exp{fo 0(t — 5, X(s) + §) ds}y(X(z) + §). Here X is an R’-valued con-
tinuous function on [0, ¢] such that X(0) = 0, £ € R”, and ¢ and 0(s, -)
are Fourier-Stieltjes transforms.

1. Introduction. Let L}[0, t,] = L’ denote the space of R’-valued,
Lebesgue measurable, square integrable functions on [0, 7,]. Let C”[0, ¢,]
denote Wiener space, that is the space of R’-valued, continuous functions
X on [0, #,] such that X(0) = 0. In a recent paper [4], Cameron and
Storvick introduced a Banach algebra S of (equivalence classes of) func-
tions on Wiener space which are a kind of stochastic Fourier transform of
Borel measures on L. (Precise definitions will be given in §2.) For such
functions they showed that the analytic Feynman integral, defined by
analytic continuation of the Wiener integral, exists. Further they showed
that functions of the form

(1.1) F(X) = exp{jo“’e(s, X(s)) ds}

are in S where they assumed that the “potential” 8: [0, ;] X R" - C
satisfies: (i) For each s in [0, #,], (s, -) is the Fourier-Stieltjes transform
of an element o, of M(R”), the space of C-valued, countably additive (and
hence bounded) Borel measures on R”; that is ({, ) denotes inner product
in R)

(1.2) 0(s,U) = /w exp{i(U, V')} do (V).

(ii) For each Borel subset E of [0, ¢,] X R, o(E®) is a Borel measurable
function of s on [0, ¢,]. Here E‘*) denotes the s-section of E. (iii) The total
variation || o, || of o, is bounded as a function of s.

For the case v = 1 and under strengthened measurability assumptions,
Cameron and Storvick showed in [5] that the analytic Feynman integral of
functions F which are essentially of the form (1.1) gives a solution to an
integral equation formally equivalent to Schroedinger’s equation. In [5]
Cameron and Storvick make use of the fact that F is in S. This was
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established by them in [4] using several intermediate spaces (9, S’,
o, 8", My, Sy, S:,) and some rather elaborate machinery. In our paper
[12] we substantially simplified the proof that F is in S and, in particular,
avoided the use of the intermediate spaces.

The main purpose of the present paper is to extend the results of [S] to
arbitrary dimension v and to do this in such a way as to avoid dependence
on the use of the machinery from [4]. This seems worthwhile: The physical
motivation for this theory is found in quantum mechanics, and, even in
keeping track of the probability amplitude for the position of a single
quantum particle in space, requires » = 3 dimensions. Multiple particle
systems require additional dimensions. The arguments of Cameron and
Storvick as given do not extend to more dimensions. Specifically, after
making a certain estimate, they obtain the function (¢, — s)~'/% This
function is in L,[0, ¢,], and they use this fact to finish their argument. If
one attempts to extend their argument to general », one encounters the
function (¢, — s)~"/2 which fails to be in L,[0, ¢,] for all » = 2. We use a
different summation procedure for some conditionally convergent in-
tegrals that enter into the discussion, and this enables us to replace certain
estimates with actual calculations. By doing this and proceeding very
carefully in certain places, we are able to obtain the result for arbitrary ».
(A sketch of the relationship between the summation procedures used here
and in [5] will be given in §6 below.)

We obtain our results under somewhat less stringent conditions on §
than are employed in [S]. (i) above is unchanged. (ii) is replaced by the
equivalent but formally weaker assumption that for each Borel subset B of
R’, o(B) is Borel measurable as a function of s on [0, z,]. We show in
Corollary 3.1 below that ||o,|| is measurable as a function of s and then
(iii) is replaced by the weaker assumption that || o, || is in L,[0, ¢,]. Now in
their Schroedinger equation paper [5] (but not in their earlier paper [4]),
Cameron and Storvick have » = 1, and, rather than casting their hypothe-
ses in terms of a family of measures {o,: 0 <s < ¢}, they work with a
complex-valued function of two variables A(s, u) which, for each s in
[0, #,], is a function of bounded variation on R. They require 4 to be Borel
measurable as a function of two variables. If one restricts attention to the
case » = 1 and recasts our assumptions above in terms of a function of
two variables s, we are requiring that s(s,, -) be of bounded variation for
every s, in [0, ;] and that A(s, u,) be a Borel measurable function of s for
every u, in R. This of course does not imply that 4 is Borel measurable as
a function of 2 variables (See example 21, pp. 142—144 of [7].) The key to
this weaker measurability assumption is Corollary 3.2 below which shows
that 6(s, u) is Borel measurable as a function of two variables even when
h is not.

It has recently been shown [9] that the study of the Banach algebra S
and of the Banach algebra ¥( H) of Fresnel integrable functions [1, 2, 17]
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are “equivalent”. When the results of [9], especially Theorem 3 and
Corollary 1, are combined with the results of the present paper, one sees
immediately that the solution to our inte_)gral equation can also be ex-
pressed as a Fresnel integral. When 8(s,U) = 0([7 ) is independent of s
(that is, @ is time independent), related results are well known [2; Theorem
3.2], but for § dependent on s, this result seems to be new.

2. Definitions and preliminaries. Let » be a positive integer and let
m” denote »-dimensional Wiener measure. A subset A of C’[0, ¢,] is said
to be scale-invariant measurable provided pA is Wiener measurable for
every p > 0. It is easy to see that the class S of scale-invariant measurable
sets forms a o-algebra. A set N in & is said to be scale-invariant null
provided m*(pN) = 0 for every p > 0. A property which holds except on
a scale-invariant null set is said to hold scale-invariant almost everywhere
(s-a.e.). For a rather detailed discussion of scale-invariant measurability
and its relation with other topics see [11].

Let F be a complex-valued function on C”[0, #,] which is s-a.e.
defined and scale-invariant measurable and such that the Wiener integral

JN) = [  F(AV2X)dm(X)
C’[0, o]
exists as a finite number for all A > 0. If there exists a function J*(A)
analytic in C* ={A € C: ReX >0} such that J*(A) =J(A) for all
A >0, then J*(A) is defined to be the analytic Wiener integral of F over
C’[0, t,] with parameter A, and, for A in C*, we write

anw, - N
f F(X)dm*(X) =J*(\).
C’[0, 1]
Let g be a real parameter (¢ # 0) and let F be a function whose
analytic Wiener integral exists for A in C* . If the following limit exists,
we call it the analytic Feynman integral of F over C”[0, t,] with parameter
q and we write
/ " B(X)dm"(X) = lim [ A(X)dm(X)
C*[0, 1,] A——ig (0, 15]
where A approaches —ig through C*.

The Banach algebra S consists of functions F on C”[0, #,] expressible
in the form

F(X)= fL v exp{i é fo ’°uj(s)d'xj(s)} do(V)

for s-a.e. X = (x5...,x,) in C”[0, #,] where o is an element of M(L}), the
space of C-valued, countably additive Borel measures on L}, and the
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integrals [g° v,(s) dx (s) are Paley-Wiener-Zygmund integrals [16, or 12,
or 13]. Letting || F|l = |lo|l, the total variation norm of ¢, Cameron and
Storvick show that S is a Banach algebra and that the analytic Feynman
integral exists for every F in S [4; Theorem 5.1]. (Actually the elements of
S are equivalence classes [ F] of functions which are s-a.e. equal to an F as
above. In certain arguments [9] it is important to distinguish between the
functions and the equivalence classes. However this distinction is not
especially important in this paper, and so we follow the usual convention
and blur the distinction between functions and equivalence classes.)

3. Some measurability results. The first 3 general measurability
results below, especially Theorem 3.1, are perhaps of some independent
interest. They were discovered in conjunction with this paper, and, indeed,
they will be used several times in what follows. We omit the rather
straightforward proofs of these results as it is anticipated that they will be
included in a semi-expository paper on this subject which is in preparation
[10]. There are some related results in the literature [3, 6, 14, 15], and it
would not be too surprising if these results themselves appear somewhere.

LEMMA 3.1. Let (Y, %, v) be a o-finite measure space and let (Z, Z) be
a measurable space. For y-a.e. y, let o, be a C-valued, countably additive
measure on (Z, Z) of finite total variation. Suppose that for every B € Z,
o(B) is a Y-measurable function of y. Then for every E in the product
o-algebra ¥ X Z, o, (E) is a Y-measurable function of y.

LEMMA 3.2. Let the assumptions of Lemma 3.1 be satisfied. Then for
any bounded, C-valued, % X Z measurable function $(y, z) on Y X Z,

fz¢(y, z) do,(z)
is a Y-measurable function of y.
THEOREM 3.1. Let the assumptions of Lemma 3.1 be satisfied and

suppose, in addition, that |lo,|| < h(y) € L(Y,%, v). Then if u is defined
on %Y X Z by

(3.1) w(E) =[ a,(EY) dv(y),
Y
p is a C-valued, countably additive measure on ¥ X Z with || pll < || hll,.

Furthermore, if ¢(y,z) is bounded and %Y X & measurable, then
[z 9(y, 2)do,(z) is in L (Y, %, v), and we have

62 [ | [t Do) = [ o0, dan(r.2)
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We will find the following corollary useful. It is clear that related
more general results can be proven.

COROLLARY 3.1. Let {0,: 0 =5 < 14} be a family from M(R”) such that
o(B) is a Borel measurable function of s for every B in B(R”), the Borel
class of R®. Then ||o,|| is a Borel measurable function of s.

Proof. Let Cy(R, C) be the space of C-valued continuous functions on
R” which vanish at co. Let f be in Cy(R’, C). The function [g f(V) do (V)
is a Borel measurable function of s by Lemma 3.2; to see this, let
(Y,%, y) = ([0, 1], B([0, t,]), Lebesgue measure), (Z, %) = (R, B(R")),
and ¢(s, V) = f(V).

Let D be a countable dense subset of the unit ball of (C(R”,C), Il - Il ).
Recall that the dual of the Banach space (Cy(R"),C) is isometrically
isomorphic to M(R”). Hence

o= sup| [ £(7) do,(7)]: € .

Thus |lo,ll is the supremum of a countable number of Borel measurable
functions of s and so is itself Borel measurable.

DerFINITION 3.1. Let § be the set of all C-valued functions on
[0, z,] X R of the form

(3.3) 6(s,U) ZLvexp(iaj, VY) do,(V)

where {0,: 0 =5 =1¢,} is a family from M(R") satisfying the following 2
conditions:

(3.4a)  Forevery B € ®(R"), o,( B) is Borel measurable in s.

(3.4b) loJl € L,[0, #,].

Let G, denote the subset of § obtained by replacing condition (3.4b)
by the condition:

(3.4c) There exists M = 0 such that ||o,|| =< M for all s in [0, #,].

REMARK 3.1. In [12], 8 was a C-valued function on [0, z,] X R given
by

0(s, u) IfRexp(iuv)dos(v)
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where {0,: 0 =5 < ¢,} was a family from M(R) satisfying

for every E in B([0, 7,] X R) = B([0, t,]) X B(R),

o,( E) is Borel measurable in s, and

(3.4b) loJl = A(s) € L,[0, 2],

(3.4a)’

while in [4] the corresponding conditions were (3.4a)’ and (3.4c) with
v = 1. Note that Lemma 3.1 and Corollary 3.1 now allow us to replace
conditions (3.4a)’ and (3.4b)’ by the simpler conditions (3.4a) and (3.4b).
In particular we see that if 6 is in § and is given by (3.3) then |l o, | is Borel
measurable in s (Corollary 3.1). The next corollary will show that 8 is
Borel measurable as a function of 2 variables.

COROLLARY 3.2. Let : [0, t,] X R” = C be given by (3.3) where {o,:
0=<s=<t,} is a family from M(R") satisfying (3.4a). Then 6 is Borel
measurable.

Proof.. We will use Lemma 3.2 with (Y, %, y) = ([0, ¢,] X R,
B([0, £,] X R*), Lebesgue measure), (Z, ) = (R, B(R’)) and ¢(s, U, V)
= exp(i(U,V)). Given (s,U) in [0, ,] X R, let o = o,. Certainly
o, 7)(B) = o(B) is a Borel measurable function of (s, U) for every B in
B(R”). Also ¢ is bounded and B([0, 7,] X R”) X B(R’) measurable. The
desired measurability now follows immediately from Lemma 3.2.

REMARK 3.2. Corollary 3.2 and Lemma 3.2 will yield the measurabil-
ity properties that we will need as we continue. For example, let 6 be in g
and for A > 0 and £ in R’ let G: [0, 7,] X C”[0, #,] = C be defined by
G(s, X) = (s, \"2X(s) + £).
Then it follows readily from Corollary 3.2 that G is Borel measurable.

PROPOSITION 3.1. Let  be in M(R?); that is

(3.5) WO) = [ exp(i(T, V) do(7)
where ¢ is in M(R”). Let £ ER be given. Then the function

(3.6) g(X) = gg(X) = y(X(1,) + £)

isin S.
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Proof. We seek a measure o = ozin M(L}[0, £,]) such that for s-a.e. X
in C”[0, t,]

W(X(t,) + £) meo t ]exp{i 2”: ftovj(s) ij(s)} do(V).

j=1°70
Let ¢7in M(R”) be defined by
52(B) = [ exp(iE, 7)) do(¥V)

for B € B(R’). Let &: R” — L’([0, #,]) be defined by
®(U)s)=U= (uy,...,u,),

ie., u;)(s) =u, for 0 <5 =<t,. We claim that ¢ = ¢;0 @' is the desired
measure. For let p > 0 be given. We need to show that for m”-a.e. X in
C’[0, t,]
— - v 1, ~ —
Y(pX(2y) + €) :f exp{i > fovj(s) dpxj(s)} do(V).
300, 1] =170

But

Y(pX(t,) + £) =f exp{lé ox;(to) + & )u }dqb(ﬁ)
fesli
{

fwexp{ip > /Otouj(ixj(s)} dez(U).

Jj=1

f

ip 2 x,(to)u; + i(E, U>} de(U)

: exp

lp-é “udx )+i<§,ﬁ>}d¢(ﬁ)

A

Now using the Change of Variable Theorem [8, p. 163] this last expression
equals

/L"[o,: ]exp{zp > f 5) dx () }do(f;)

as desired.

REMARK 3.3. Let 4(s, ﬁl be in §. The_r}, by the »-dimensional version
of Theorem 1 of [12], f(X) = [{° (s, X(s))ds and exp(f(X)) are in
S = S(L5[0, 1))
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PROPOSITION 3.2. Let 8 be in G and be given by (3.3). Let g: [0, t,] >
[0, 2,] be Borel measurable and be such that h ° g € L[0, t,] where h(s) =
llo,ll. Then 6,(s,U) = 6(g(s), U) belongs to §.

Proof. Let 7, =o0,,,. Let B € B(R"). 7(B) is a Borel measurable

function of s since o,,(B) is the composition of two Borel measurable
maps. Also || 7|l = llo Il = h(g(s)) is in L,[0, 5] by assumption. Hence

(5, 0) = 6(3(5), U) = [ exp(i(U, V")) doy, (V)

=/ exp(i(U, V) dr,(V)
Rl'
isin §.
The following corollary follows immediately from Remark 3.3 and

Proposition 3.2.

COROLLARY 3.3. If 6(s, U) is in G then 0,(s,U) = 6(1, — 5, U) is in 8
and so f(X) = [;00(t, — s, X(s)) ds and exp( fi( X)) are in S.

PROPOSITION 3.3. Let {o,: 0 < s < 14} be a family from M(R’) satisfy-
ing (3.4a) and (3.4b). Let f(s, U) be any C-valued, bounded, Borel measura-
ble function on [0, t,] X R”. For B in B(R") let

7(B) =[ f(s,U) do,(U).
B
Then {1,: 0 < s < t,} is a family from M(R’) satisfying (3.4a) and (3.4b).
Proof. Clearly 7, is in M(R”) for 0 < s < ¢,,.. Given B in B(R"),
w(B) = [ xa(0)f(s, U) do(U)
is Borel measurable in s by Lemma 3.2. Also || 7, || = || f Il . llo; Il € L,[0, #,].

REMARK 3.4. Let 6 in G be given by (3.3) and let f and 7, be as in
Proposition 3.3. Then

(s, 0) = [ exp(i(T. V) dr(V)
is in § by Proposition 3.3. Also one clearly has

(3.7) 8,(s,0) =fRyexp(i<z7, VN f(s, V) do,(V).
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Taking a fixed {in R, letting f(s, 17) = exp(i( v, E)), and applying
Proposition 3.3 and Remark 3.4, we obtain the following corollary.

COROLLARY 3.4. Let 0 be in G. Then for fixed £ in R we see that

- -

07(s,U) =0(s,U +£) :f exp(i(U +&,V)) do(V)
RV
isin §.

COROLLARY 3.5. Let 0 be in § afd let gbe in R°. Then 0(s, U ) =
0(to — s, U+ §) is in 8 and so g(X) = [lo0(t,— s, X(5) + £) ds and
exp( g( X )) are in S.

4. The expansion of the analytic Feynman integral of F. In this
section we will obtain a useful series expansion (in terms of integrals over
finite-dimensional spaces) for the analytic Feynman integral of the func-
tion

(4.1)  F(X)=F(1, & X)

"9ty — 5. X(s) + £) ds | $( X(1,) + )

= exp{
0

where ¢ € M(R”) is given by (3 5), 8 € G is given by (3.3) and £ € R".
First we write F{( X ) =20 F (X ) where

F(R) = B0, & X) = ‘[/{j‘}e(ro—s,f(s)+é’)ds}”¢<fa0)+z>.

n!
Now we know from Proposition 3.1 and Corollary 3.5 that the functions

X~ y(X(1) + £)

and

)_()aftoﬂ(to — 5, X(s) + £) ds
0

are in S. Let 7, 7= and o, ;= ¢ be the associated measures in M(L}).
Since S is a Banach algebra F, (X ) is also in S with associated measure
(1/nY)(e* ---x0)x7. Now | E, || = (1/nD)llell”lI7]l and so =¥ | F, |l < oo.
Hence it follows [4, Theorem 5.4] that Fis in S and that

[ F(X)am(X) = 2[,[0” (X) dm’(X).

C*10, 1]
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Thus to get our desired series expansion we will work with

[ E(R)dm(X).
C’[0, to]

Let A > 0 be given for now. We seek an expression for the Wiener
integral [cvo . F(A™Y 2X) dm”(X). The measurability questions  that
arise in the course of this discussion are easily resolved by using Lemma
3.2 and Corollary 3.2. Now forn = 1

(4.2) f E(A172X) dm*(X)

*10, 0]

_L % _ —12 9 Z "
_n!/cy[o’%][fo 0(, — 5, A X(s)+£)ds]

XY(A7V2X(t5) + E) dm’(X)

1 [ o _ oy e "
- 71—'f [0, #0] '[) O(S’ A I/ZX(tO a S) M s) ds]
XY\ 2K (1) + E) dm?(F)
1

=1 1}

!
n:Jeno, ]|

ftoﬂ(sj, }\"‘/zf(to — sj) + E) dsj]
0

XY(ATV2X(1,) + £) dm*(X)

1

n

1 — —
= — O(s.. N\"V2x(t, — 5.
. /[H (5, A 125 (1 — 5,) + )

XY(A"V2X(t5) + ) ds dm*(X)

-

Ha(s ANTV2X(t, — ;) + £)

‘/C”IO to] YA ,(f0)
XY(A"V2X(1,) + £) ds dm”( X)

n
ﬂs',}\—l/z)?t -5, +§
A,(19) Y C”[0, 15] jI=I] (j (0 _/) )

XY(A"'X(1,) + &) dm*(X) &5
where
(43) An = An(tO)

={5=(s51,...,5,) €[0,2)]": 0 <5, <5, < -+ <5, <1},
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and the use of the Fubini Theorem is justified since

f f”[ox][ 1 |6(s;, 72 X(1, = 5;) + )|

X|W(A~2X(1,) + £)|dm’( X) ds

s&ﬂmwigﬂ%”MMWUQK

#w%[ﬁj%ﬂﬁ=%#4”Jﬁn%ﬂﬁ

ol T rto n
=—;?!—[f0 Ilosllds] < o0.

Now applying a basic Wiener integration formula we see that the
right side of equation (4.2) equals

n+1 —v/2
I 27(s, — sj_l)]
n _[:1

<
R+ Dy

I (s, A-/20 + E)
j=1

YAV + €)

Xe E] 19 = g1 dU;, dU, - - - dU, d5°
Xp — —_———— o o o n s
o Asms) |

where lZ{H =0, Sp+1 = Io> So = 0 and of course U = (uJ 1 Winsen s U],
Now making the substitution UJ =AYV 2U’ + £ for j=0,1,...,n +
and then making use of (3.3) and (3.5) we fmally obtain

V)
1

b

44) [ E(\2X)dm(X)
C’[0, to]

n+1

—v/2 n
/,.[,I-Il 27(s; — j—l)/)\] Lm» ,gla

B}
0~ O, 112
S

Xexp{—% >

}dﬁodﬁ,---d(jcﬁ*

S8
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—v/2

n+1
:f [H 2m(s; — 5,,)/A
A, ] j=1

—>

fwexp(i(l]j, V) d“s,(Vj)

o

X
RO+

=1

XfRyexp(iUZ), I%)) d‘P(Vo)

U - U_ 17 - N
Xexp{—%. —;—_s—jl— du, - --dU, ds

j=1 J Jj—1

where of course, 5o =0, 5, = f,, and (7” = £. One can easily justify
integrating first with respect to U, U,, etc. in the above expression. We do
this next; ignoring, for the time being, the integrations with respect to
o o, , ¢ and 5. That is we consider the expression

520+ <305
n+1

—v/2
(4.5) [[_I 2w(sj—sj_l)/>\]

(n+1)

xf

—AIT, - G2 AU, — ﬁluz}
2(51 = 5) 2(s2*s1)

[ exp{i¢Ty, Vo) + iU, iy + -+ +i(U,. V) }
R

X exp{

7 r7 2 71712

MU, — U, All§E—U,l d(70d(7]~--d(7

2(sn - sn——l) 2(10 - Sn) "
and integrate, first with respect to 170, then with respect to 171,. .., and
finally with respect to U,. .

To carry out the integrations with respect to the U’s we need the
following formula whose 1-dimensional version was stated in [12, Lemma
4]: ForA > 0,

_ —AU — U_,1I1? I
(4.6) [27(s, —s,_,)/A] ”/2f exp{ =y )‘“ +i(Uj,W)} dU,
Rl‘ .

- = s )W
:CXP{I<IJ;__|,W>‘“’ (sj szxl)” ” }
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. First we use this formula to carry out the integration with respect to
U,. We obtain

_ —AIT, — T, 112 OO R
_ v/2 1 0 .
[2'”(51 so)/}‘] -/l;” exP{ 2(s, — 59) + i(Up, V0>} dy,
N O 1A &
= exp{l(Ul, Vo) — L 20)\ 0 }

To integrate_with respect to U,, we first take the expression
exp{ —(s, — sO)IIVOIIZ/ZA} outside the integral and apply formula (4.6)
again to calculate

. “MG=-01> - - =] -
2a(s, — 5,)/A] 7% [ ex 2 L+ i(U,V, + V) dU
[ (s, 1)/] ‘/l;" P{ 2(s, — 5,) (U, V, 0) 1

- N (s, —s AR AL
—exp{(U V 7y 1)2)\1 0 }

We continue this for a total of (n + 1) integrations, using formula
(4.6) each time, and expression (4.5) becomes

expi(E.V, + Vi + oo +o)
1 — — -
_"'“[(51 _SO)HVBHZ + (sz - sl)”Vl + VOHZ
+ (s =)V, + V, + VN2 +

—>

+(tg— sV, + V. + - +V, + 170||2]}

n

|
[\®]
>| -
[——
.
M=
U
N
—_
~
(=)
|
\"a
N—
+
N
NE
—~~
-~
(=]
|
,\h
A
/\
U
.
™M
N
-

n / R
= CXP{_ 2—1)\'[ 2 2 (2 - 8/,1)(’0 - s1)<I/j’ Vi)




334 G. W. JOHNSON AND D. L. SKOUG

Using this result and (4.3) we finally have that for A > 0,
(4.7) [ E(2X) am(X) = T (10, & M),
V[Or tO]

where

F(")(to’ £; A)

n /
E.[A" ‘/l;("ﬂ)pexp{ [ 2 2 (2- 81,1)(10 - S()U%w IZ)

1=0 j=0

+i<§,l7,,+-~+171+170>}

do,(V,) - do,(V,) de(V,) ds

One can show without much difficulty that T""(¢,, £ \) continues to
exist for Re A =0 (A # 0), that I‘(")(to, & N)is analytic in Cr={AeC
Re A >0} and that lim,_ _;, TM(ty, & A) = T(t,, & —ig). In making
the limiting arguments necessary to verify these assertions, it is helpful to
keep in mind that the integral in the definition of T'" is, at this point,
being thought of as an iterated integral. It is also useful to note that for all
A such that Re A =0 (A # 0), and £ in R” we have

[T (o, &M= [ 1T llo, ) lolds

n 0 j 1
lell Nl [ "
== ] H llo, ||ds == [follosllds] < c0.
[0, 2]" ; : 0

Thus for n = 1 we have established that

(4.8) [ E(X) dm*(X) = (1, & ~ig).
C’[0, 0]

It is straightforward to show that

wfy oo e NI AR -
(4.9) '/;'”[O,to]FO(X) dm’(X) :/l;”exp{z(g, V) + 0 2‘; }dq)(VO)

=T(t,, & -ig).
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Hence, for F given by (4.1), we have the following series expansion for
the analytic Feynman integral of F,

(4.10)
anj:[ [N o 00 N .
[ Flto, & X) dm(X) = S 11, & ig)
C*[0, t5] 0
x n / o
- Mt — s V., V,
ngo v/;n(to) </R(n+l)v {2ql 120 JEO ( ,1)( 0 sl)< J I>

S. An alternate expansion of the analytic Feynman integral. In
working with Schroedinger’s equation there is another form for the nth
term of the series (4.10) which is easier to work with; we obtain this
alternate form next.

As in [4, 12], let p be defined for E in B([0, 7,] X R”) by

(5.1) w(E) Efotoas(E(S))ds.

We want to use Theorem 3.1 to rewrite the expression in (4.10) for
T")(1,, & —iq) in terms of integrals with respect to u. For the purpose of
applying Theorem 3.1, let (Y, %, v) = ([0, #,]”, B([0, ,]"), Lebesgue mea-
sure),and (Z, Z) = (R”, B(R™)). Given 5 = (5y,...,s,) in ¥, let o,
=0, X -+ Xo, . Note that

n
=1II llo,
j=1

||6(Sl,~-~,sn)

which is in L ([0, #,]") since llo, |l is in L,[0, ¢,]. To show that Theorem
3.1 is applicable, it remains to show that for every B in ®B(R™),
(o, X --- >< Us,,)(B) isa measurable function of (s,,...,s,).

Let C= (B € B(R"): (o, - X o, )(B) is measurable in
(Sp5---58, )} C contains the measurable rectangles because o, (B,) is mea-
surable in s, for every B; in B(R”), i = 1,2,...,n. It is easy to show that C
is closed under finite, dlS_]Olnt unions and so contains the algebra @ of
finite, disjoint unions of measurable rectangles. Further one sees easily
that Cis a monotone class. Hence, by the Monotone Class Theorem [8, p.
27], € 2 o(&@). Therefore € = B(R") X - - - XB(R") = B(R"™).
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Theorem 3.1 now tells us that if we let

H’O(E) Ef 0(sl,...,s,,)(E’(sl,'“’S”)) df
[0, 01"

for E in B([0, £,]" X R™), then p, is a C-valued, countably additive
measure of finite total variation; and, for every bounded Borel function

(3, V),

=3 =3
5.2 [ (s, V) do, JV]d—'
(5.2) [y | GV doe, (V)| &

=2 =3
= O(5, V) duy(s,V)
[0, 7] X R"™

where Ij't = (Vl,. . 17:,) and 17; =(v;1, V5,---,0;,). In particular, formula
(5.2) holds for

(5, V) = [ xs,0()

1 n ! oS
<onl 5|2 3 08002070
T AT 4T v:,>} ao(7).

Thus we can write

(5.3) T"(z,, & —ig)

= X 8,0 (5)
[0, tO]" t./l;nv (.[Rp 4,(t0)

n /

Xexp{flzﬁ > 22— 8j,1)(t0 - S/XI;;, I71)

=0 j=0

d(o, X - Xos")(ﬁ) ds’

Sy

FiEV, 4V + Vo>} do(Vy)
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,’[‘0, tO]nXan
n !

Xexp{-2-lq—i > Y (2- 3,-,1)("0 - 51)07}, Z)

=0 j=0

R"XA"UO)(F)

N 3
dpy(s,V).

A 170>} ao(7)

Finally, to write I' in terms of p, we will show that py = pu X - -+ Xpu.
Since p, and p X --- Xpu are both measures on 9([0, 7,]" X R™), it
suffices to show that they agree on sets of the form E, X --- XE, where
each E; is in B([0, z,] X R”). But

po(E, X -+ XE,) :f[o , ]"(osl X+ Xo, )((Ey X -+ XE,) ) ds°
>0

= (o N Xox,,)(El(S') Y XE,ES")) ds

as desired. Hence I'™ may alternately be written as
(54) Tz, & -ig)

= (5, V)d(p X -+ Xp)(s,, Vy5 - 58, V,)
[0, 5] X R™

1
LSl

n I

> 2 (2 - 8],1)(’0 - s,)(I—/;, I71>
=0

j=0
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We can also of course now rewrite (4.10) as

(5.5) fanfq F(ty, & X) dm’(X) = 3 T(t, & ~iq)

I ™18

C’[0, 1] =0
§ 1 n ! o
- eXpy 5 - 28 ,)(t, — V.V,
n=0 '/I;V '/;,,(fo)XR"" P 2ql [§0 j§0( j’[)( 0 S/)< J />

+i(EV, + - +I7;))}

d(p X - Xp)(sy, Vis -+ 38,, V) do( V).

Since the series expansions (4.10) and (5.5) play a key role in the next
section it will be helpful to summarize the main facts in one place in the
notation that we will use as we continue. .

The series expansion has so far been written in terms of 7, and §; but
what has been done for fixed 7, and £ can equally well be done for any
(¢, U)in [0, #,] X R’. From this point on, we will regard ¢ as an arbitrary,
but fixed, nonzero real number, and so, we will eliminate g from our
notation.

THEOREM 5.1. Let § € M(R”) be given by (3.5). Suppose that 0 is given
by (3.3) and satisfies (3.4a) and (3.4b). For (¢t,U) in [0, t,] X R, let

(5.6) F(X)=FU; X)

Eexp[fotﬂ(t — s, )?(s) + (7) ds}x[/()?(t) + (7),

and let
— anfq - oy
(5.7) I‘(t,U)Zf F(t,U; X) dm*(X).
C'[0, 1)
Then
(5.8) T(:,U)= 3 T™(t,0)

n=0
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where
(5.9)
. _ 1 n !
r™(t,U) —fA » fR(”Wexp{ﬁ[zo JZ‘,O (2=8,,)(t—s )V, V)
+i(U,V, + -+I70)}
do (V) - do,(7,) do(7,) d
n !
[ e {——‘—[ S (- 8,)0- )00
R YA, (XR” ) i=0 j=0

+i<ﬁ,r7,,+---+%>}

d(p X - Xp)(s,, Vys -+ 35, V,) dp(V,)

and where A (1) = {§€[0,7,]": 0=5,<s5, < ---<s5,<t=t,}. Fur-
thermore, we have the inequality

. 7 - Nl rto "
(5.10) |T¢ >(t,U)|s—,;(fO NaslldS)
and so the series (5.8) converges absolutely and uniformly on [0, 7,] X R”.

REMARK 5.1. It is not really necessary to change the Wiener space in
(5.7) every time ¢ is changed. Actually

(e, 0) = [ F(1,0; X) dm*(X)
C*[0, to]

since for A >0

i exp(f’e(t — s, N12K(s) + ﬁ)ds}¢(x—'/2)?(z) +0) dm’(X)
C’[0, 4] 0

=f exp{ftﬂ(t—s,)\"/z)?(s) +U) ds}
o, 1 0

Xy(A"V2X(¢) + U) dm?’(X)

where m; denotes Wiener measure on C”[0, ¢].
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6. A summation procedure. In §4, formula (4.6) with A > 0, played
a key role. It is easy to show, via an analytic continuation argument, that
(4.6) holds for all A in C* . But we will need a version of (4.6) for A = —ig.
Since the integrand has constant absolute value one in this case, it is clear
that we will need a summation procedure. Let

(6.1) fR:f(l_f)d(._f = lim fwf(ﬁ)exp{j%@} dU

whenever the expression on the right exists. Of course if fis in L (R"), it is
clear using the Dominated Convergence Theorem that

f];f(ﬁ) dﬁszf((j) du.

Note that this is a different summation procedure than that used by
Cameron and Storvick in [5]. Recall that in the case » = 1 they used the
summation procedure.

(6.2) f:_:f(u) du EB’I;;EOO f_BBlf(u) du

whenever the expression on the right exists. One major advantage of using
the summation procedure (6.1) is its notational simplicity in higher
dimensions; i.e., for » > 1. Another advantage is that for many functions
of interest to us one can actually evaluate the integrals that occur on the
right side of (6.1) and thus replace certain estimates with actual calcula-
tions. It turns out that, for the specific functions under consideration in
this paper, the two summation procedures actually agree. However they
are not equivalent in general; we will discuss this question briefly in the
case » = 1. The results extend readily to higher dimensions.

First we note that the function f(u) = e'* serves as an example where
(6.1) exists but (6.2) does not. On the other hand if we put a very mild
growth condition on f(u) (to insure that [g|f(u) |exp(—u?/24) du < oo
for each 4 > 0), then the existence of (6.2) yields the existence of (6.1).
This fact will follow easily from the following lemma and its proof.

LEMMA 6.1. Suppose that f is integrable over [—B’, B] for every B’,
B >0 and that limy p._ ., [2 5 f(u) du exists and equals some finite number

L. Thenlim . [=®, f(u)e */*Adu = L.

Proof. Without loss of generality assume that f(¥) =0 on (-0, 0).
First we observe that for each 4 >0, [;”* f(u)exp(—u?/2A) du exists
since for each B > 0 we have (integration by parts) that

j(;Bf(u)e—uz/ZA du = e—BZ/ZAj(’)Bf(t) g+ /OB [Luf(t) dt] _;_ll_e—uZ/ZA du.
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Because lim,_ [ f(z) dr = L, the right-hand side clearly has a finite
limit as B — co. Hence so does the left-hand side.
Next, proceeding formally we see that

— 00

lim flu)e ™/ dy = llm lim /Bf(u)e—uz/ZA du
0

A—-oo Yo A—00 B-oo

B 2 B
= i 1 —u’/24 = 1 =
Bh_g.lo Ah_{lgo‘/(;f(u)e du Bh_f?oj(;f(u)du L

The third equality above follows from the Dominated Convergence Theo-
rem. The interchange of limits is justified since the expression

f_)wf(u)e“"z/“ du
B

converges uniformly (as a function of 4) to zero as B — 0. To see this
note that for any 0 < B < K we (integration by parts) have that

f:f(u)e““z/“ du = e"KZ/“fBKf(t) dt +/:[f:f(t) dt]_Z_e—uZ/zA .
Thus

l/:f(u)e““z/“ du

< e—KZ/ZA

fo(t)dtl-i- sup

B=u=K

Luf(t) dtlf:%e_“z/“ du

= sup
B=u=K

fft)dt'

which is independent of 4 and goes to zero as B — oo by the Cauchy
criterion.

PROPOSITION 6.1. Assume that the hypotheses of Lemma 6.1 are satis-
fied and that there exists o € [0, 2) and positive constants M, N and R such
that | f(u) |< Nexp(M|u|*) for all |u|= R. Then the left member below
exists and equality holds

lim ff(u)e_“z/“ du Ef_f(u) du=L
R R

A—o0

The desired version of (4.6), namely Corollary 6.1 below, will follow
immediately from the next Lemma.
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LEMMA 6.2. For A > 0
(6.3) [—-iq/277(sj -5 )] &

ight,—0_1> . . 1012) -
Xf ex{ S<—|) +I<U;"W>_ 24 ay,

= (—iqA/[(sj T iqA])”/2

xexp{[244(T_,, W)~ a(s; — 5, ) IW 11

+ig G ] /[20s, = s5,-) — 2iq4] .

COROLLARY 6.1.

12

(6.4) [—ig/2m(s, — s, ')]y/zf o {lq”U Sr—) +i<ﬁj’u7>} 7

(s,—s,_,)nvf/’uZ}

— exp{ ((71 W} 2qi

In order to prove Lemma 6.2, we will need the formula
(6.5) f exp(—}\ > (u,— z,)z) dﬁ:f exp[ =AU 2] dU = (w/N)"?
R

forAEC*andZ—(zl, ,z,) € C”.

This formula is farmhar for A\>0 and Z in R’. The argument is
perhaps easiest to think about if one first extends toA € C*, Z € R’, and
then, finally, to A € C*, Z € C”.

Proof of Lemma 6.2. For A > 0, and using equation (6.5) in the 4th
equality below we have

[—iq/2w(sj — sj_l)] /2

iU —U0_\I1*>  ~ _  IGI?] -
XfR,e"p{ O B A

J j—1

_ lquﬁ;._luz X v/2
—_CXP{Z(Sj—Sj_l) [ iq/2mw(s; sj_,)]

[R7ATES - 11 /- a0, -\] -
Xfwexp{ el R L T
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g U112 ,
- exp{ 21(3 ; 3 }[—iq/27r(s] — sjvl)] &

X f exp{
R

n 24i S
12 -5 _ )W —qU_,,U )|+dU
”Ul” + lqA (S _ SJ ‘) <(S 'Sj 1) q =1 J >]} ]

_ g 1
2s;—s,.,) 24

X

- iglU_, II” +( ig _L)
TP, =5, ) \20s,—sm) 24

(sj - Sj—l)wl T qui—1y 2
igA — (s, — 5;_))

v

A*

=1

X

X [—iq/?.vr(sj ~ sj_])]"/2

:[—iQ/z'”(sj - ijl)] 2

iU, 12 e
Xexp it + iqd 4
2(s, —5;,-1) 2s,—s5,,) 2
(sj_sj—l)wl—_qujfl,l 2
igd — (s, = 5;,-) '

Formula (6.3) now follows after some algebraic calculations.

14

2

=1

X
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LEMMA 6.3. For A >0, t €[0,2,], g€ R (¢ #0), and £ and V in R’
we have the inequality

(6.6)

lexp{ [204¢E. 7) — (s, — A + ']/ L2005 — 1) — 2iga])| = 1.

Proof. The left side of (6.6) equals

2q4(E, VY — Aty — DIV + iglE]" )}

(6.7) exp{Re 2te— 1) = 2igA

 exp 244000 = )& V) = Al = VIV g"AJE"
2(t0—t) + 2¢%4°

Now think of 4, ¢, ¢ and :g:: (§1---,§,) as arbitrary but fixed and
regard the argument of the exponential as a function of V =
(vy, 03,...,0,). A routine calculation shows that its maximum occurs for

V =1(q/(t, — t))§. Substituting this value for V into (6.7) one obtains
exp{0} as desired.

7. The Schroedinger equation. We want to show that I'(z, U ) given
by (5.7) satisfies the following integral equation which is formally equiva-
lent to Schroedinger’s equation:

- — N . _)__°" 2 N
00 T8 = 2w [ W DL g

+ [ la/2mi(c= 91”2 6(s,0)1(s,0)

ighU —€112] ,~
Xexp{———————z(t ) dU ds.

We begin by finding an alternate expression for the first term on the
right side of (7.1); actually we will show it equals T©(z, &; —ig) as given by
(4.9).
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LEMMA 7.1. Let  in M(R’) be given by (3.5). Then for (1, §) €
[0, t,] X R,

L
(7.2) wﬂmWIywm%ﬂ%éLpU

_—_f exp{”g/” + (5 V)} d¢(V)
R q
Proof. First note that when the limit exists we have
2 (e qul_f)—g”Z =
(g/2mit) fR tI/(U)eXP{———zt }» dUu
= i (a/2mi0)[ | [ explic, 7)) an(7)]

; —_Fy2 2 .
Xexp{zqnuztgu _ Ilg/;l }dU

A—+o0

= lim (q/2mit ”/2// {quIU £l

Nalk
2A4

+i(U,Vy— }dﬁd¢(l7).

We now apply Lemma 6.2 to the last expression above to obtain

. v/2 ST IRT 112
iqA ] f exp{Azq(é,V) AVl
R

AET«; [t— igA it + Aq 2t — 2qiA
iqll€1? -
t 5 —2iga [ 4¢(V)
2
- exp{ iR, V>+t”VH }d 7).

where this last equality follows from Lemma 6.3 and the Dominated
Convergence Theorem, which establishes the necessary limits.

THEOREM 7.1. Let 0, Y and T satisfy the hypotheses of Theorem 5.1.

Then for (t, 5) € [0, 1,] X R, I'(1, 5) satisfies the Schroedinger integral
equation (7.1).
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Proof. We will prove this result by substituting the series expansion
(5.8) for I'(s, U) into the second term on the right side of (7.1) and show
that the resulting expression, which we will denote by H(z, §), equals

First we see that
(13) H(t.& = [ [a/27i(c = 5)]"*8(s, U)T(5,T)
0 'R

iU —€12] -
Xexp{ 20t —s) }dUds

t — N —
= fo lim fw[q/zwi(r—s)]””a(s,v)[ Jim 3 r<">(s,U)]

n=0

ighU—€12 _ 1012] =
Xexp{ 2t —s) >4 }dUds.
Here the existence of either member of the above equation implies that of
the other, and the same is true of the equations (7.4), (7.5), (7.8), (7.9) and
(7.10) to follow. Moreover we shall show that the second member of (7.10)
does exist, and hence all members of all these equations exist.
Now inequality (5.10) implies that for0 <s < ¢,

N - t
S 15, 0)| <lsllexp( [ ol

n=0

and so, applying the Dominated Convergence Theorem to (7.3) we can
write

(7.4)

Q0 A»o N-oo n=

H(t,§) = f lim lim 20 fw[q/277i(t—s)]”/zﬂ(s,ﬁ)r(”)(s,ﬁ)

. 7 _ZFn2 7112
e {quU fI2 101

dU d
21 —s) 2A} 0
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N

=f0' lim lim 3 f [q/27i(t — 5)]"°

A—ow N-w© ,_g 'R

Xf"exp(l(ﬁ, I;fz+l>) dos(I;::+l)

1

X ex iﬁ,ﬁ,—k----&—ﬁ + —
fR’fA,,(s)xR"" p{( 0) 2qi

n !

<3S (z—a,,,><rz,ﬁ,><s—s,>}

=0 ;=0

d(p X - XIJ‘)(SI’ 171; TS 17;) dqb(I%)

ighU —€1> 11012 -
Xexp{ 21 =) >4 dU ds

where the last equality was obtained by substituting for # and for I'”
using (5.9). Now applying the Fubini Theorem and then Lemma 6.2 to
(7.4) we obtain

N

(7.5) H(z,E):fO’ lim lim Y /Rf

A—-o0 N-—-oo n=0 R A"(S)XR""

n [ o 5
Xexp{‘z‘lq“i 2 2 (2 - 8],/)(3 - s,)(V}, V/>}

1=0 j=0

X‘/l;”[q/2m'(t — )"

S WTT N2 . . 72 .
exp] MWW —EZ i 7+ 4y — LU g
p 2([*5‘) n+1 0

—

d(p - Xp)(s), Vs - 58,, V,) do(V,) doy (V) ds
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. N
“—‘f lim lim ) fff
0 A»o0 N-oo R YR’ YA, (s)XR"™

n=0

l

L s 5,)(s — s Pyt ——194 ]”2
XexP{ﬁlgo j§0 (2—" j,l)(s 514 o ), [(t—s)—iqA

X ex Aig(§, V,.+1.+ V)
Agq +i(t —s)

— At — S)“I};:H +-- +I—/;)”2 + iqllgﬂz }
2(t —s) — 2igA 2(t —s) — 2igA

d(pX--- X”‘)(Sl’ﬁl; TS I;;) d‘i’(ﬁ)) doS(I;;H-l) ds.

Next we want to interchange the order of the limits with respect to 4
and N. We can justify doing this by finding a series independent of A
which is summable and dominates

n l

L2 3 S @006 0)]
R 'R YA (s)XR” qQ,>

j=0

(7.6) go

% —igA v/2
(t—s)—igA

soxo) AiE Va1 + V) A= )V + -+ T
ex Ag+i(t—s) 2(t —s) — 2igA

iql €12
2(t —s5) — 2igA

d(pX - Xp)(s), V5 35,, V) do(V,) doy(V,1)|.
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But by (5.2) we can write (7.6) in the form

—igA v/
77 (t—s) —igA
x 1 n /
< B Lol 2 S 0060770

oy AET s+ Vo) A=)V, + -+l
A+ i(t—s) 2(t —s5) — 2igA

iqll€ll?
2(t —s) — 2igA

da-rl(Vl) T dar,,(l;:t) das(I;:z—H) d;d‘i’(I}(’))

where, as before,
A(s)={7=(7,...,7,) €[0,]":0<m <7< --- <7, <s=1}.

Using Lemma 6.3 and the fact that | —igd /((z — s) — iqA) |< 1, we see
that the series (7.7) is dominated by the series

S lellalf, o]

dr

_ 3 n¢nnon N I
=3 [l ol -,

n¢|| || ||(j lo “d) = lloll uouexp(f Ilolldr)<oo

Hence the interchange of limits is justified and so using Lemma 6.3 and
the Dominated Convergence Theorem, equation (7.5) becomes

(7.8) H(t,g) A}I_I,rolo / fva(s)xR"

n !
Xexp{ =Y X (2-8,)(s S/)(Z’V»

L=0 j=0

Il
Ms

n=0

i

FIE T e Tyt S>|;m+---+ﬁo|;2}

—

d(p X --- X“)(Sl’ Visee 8, IZ:) d¢>(1%) a'os(I;;H) ds.
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Now relabeling s as s, , in (7.8) and doing some algebra we see that
— 14
7.9) H(t, &)= lim
( ) ( s) ’/(; N-w '[”‘/;{v '/;,.(SnH)XRM

1 n+1 [ o
B R A

=0 j=0

+i(E Vo + o +V3>}

d0s1< —’l) e dos"(IZI) d(i)(l;;) dsl T dsn dos,,ﬂ(I;;%—l) dsn+l

where the last equality follows from equation (5.9).

Next we want to take the limit as N — oo outside the integral with
respect to s, ,. The Dominated Convergence Theorem will allow us to do
this if we can produce a dominating function independent of N which is
integrable with respect to s, ,. But an argument much like that used to
establish (5.10) shows that

lellexp "o ldr |,

n+1

is such a function. Hence by the argument just made and the Fubini
Theorem
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Xexp{—lr nil > (2- 8,,1)(’ - 51)07;, I71>

)

do (171) -d S(I;;)d ,,H( n+1)d¢( )dsl “ds, ds,

But careful examination of the series (7.10) shows that it is just the series
(5.8) (also see equation (5.9)) for I'(z, £) except with the first term missing.
From (7.10) and the statement concerning (5.8) immediately following

(7.10), the existence of H(t, £ ) follows, and thus the earlier expressions for
it also exist. Hence by (7.10), (4.9), and Lemma 7.1 we see that

H(t,E) =T(0,8) ~ [ vexp{’"ng” +iE, Vo>} d9(%;)

£ (= a [T =€) -
=1(t,§) = (g/2mit)””* [ sb(U)exp{ﬂ“_Zﬂ'_} e

as desired.

A careful examination of the proof of Theorem 7.1 shows that we
have established the following useful corollary which will be needed in the
next section to obtain a uniqueness result.

COROLLARY 7.1. Forn = 0,1,2,... and (¢, £) € [0, t,] X R,
(7.11) T¢*D(z, ) =f'[q/2m'(t —5)] ””f—0(s, U)re(s,0)
0 R

ight —€12] -
X - >
exp{ 21 —s) dU ds

where T'™ is given by (5.9).
8. A uniqueness result. In this section we will show that I'(z, E) is

the unique solution of (7.1) in §; (see Definition 3.1). We will first
establish 2 lemmas.
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LEMMA 8.1. Let 6 € § be given by (3.3) and let G be in S; that is, G is
of the form

G(s,0) = [ exp(i(U,V)) dg,(¥)
R
where {g;: 0 <5 =<1,} is a family from M(R’) satisfying: (3.4a), i.e., for
every B in B(R’), g,(B) is Borel measurable in s, and (3.4c), i.e., there exists
M, = 0 such that || g, || = M, for all s in [0, t,]. For (¢, £) €0, t,] X R" let
Ir N L . v/2 - r7 7
(8.1) G*(¢, £) =f [q/27i(t — 5)] f 6(s, U)G(s, U)
0 14

ighU —£12] ,»
X b LGN L .
exp{ 201 =s) dU ds

Then G* is in §,. In fact the associated family {g}: 0 <t < t,} from M(R")
such that

(8.2) 6*(1,8) = [ exp(i(E, V)) dgr(V)
L ¢

satisfies

(8.3) Is#1= [ Noul gl = Mo [ o, ds.

Proof. We first claim that for every B € B(R* X R”), (o, X g, )(B) is
Borel measurable in 5. To see this, let C= {B € B(R” X R*): (o, X g,)(B)
is measurable in s}. Quite clearly C contains the measurable rectangles
and is closed under finite disjoint unions and is a monotone class. It
follows from the Monotone Class Theorem [8, p. 27] that C = B(R") X
BR) = BR X R).

Now let v, = 0,*g,, 0 < 5 < ¢,. Given B € %(R"),

v(B)= [ xaU+V)d(o, X )(U.V).

We can now apply Lemma 3.2 to see that y(B) is a measurable function
of 5. In applying Lemma 3.2, let (Y, %, v) = ([0, t,], B0, ¢,]), Lebesgue
measure) and let (Z, Z) = (R X R”, B(R” X R")). Associate with every
s € [0, t,] the measure o, X g, on Z. Let y(s, (7, 17) = xB(l7 + 17). It now
follows from Lemma 3.2 and the formula for y(B) above, that y(B) is a
measurable function of s. Of course ||yl < llo,llllg,ll and so Iyl €
L,[0, ¢,].
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Now note that 8(s, U)G(s,U) = [pexp(i(U, V)) dv,(V). We sub-
stitute this expression into (8.1) and then use the Fubini Theorem,
Lemmas 6.2 and 6.3, and the Dominated Convergence Theorem to obtain

6+(1,%) = ['[a/2mi(t = )" [ [ exe(iT, 7)) dn(V)

o - 2 .
Xexp{lq”(U f)” }dUds

- /(;’ A]i_{l:o [g/27i(t — 5)] v/szv fn" exp(i(U, V) dv,(V)

NTT — 2112 7112 -
Xexp{qulU g2 vl }dUds

2(r — ) 24

= [ Jim [g/2mi(t ~ 5)]"”

e ighU =812 002 =, =
)( —
/wfwexp{z<U,V)+ o) > dUdv(V) ds

. v/2
:ft lim f ___Tigd -
o A-oo Jre| (1 —5) — igA

igA(§,V) At —s)IVI?
Xexp{ i(t—s)+q4 2(t—s)—2igA

iqll €12 ,
2(1 — 5) — 2igA } dv,(V) ds

—/tf exp{ <£ V)+ -(-———SZ)I-H—I—/—IE} dYs(V) ds.

Here the existence of each of the members of the above continued
equation follows from the existence of the last member.

Now applying Theorem 3.1, the family {y,: 0 <s=1¢,} can be
combined with Lebesgue measure on [0, #,] to produce a measure u on
[0, £,] X R”:

B(E) = [V (E®) ds
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For each ¢ € [0, ¢,], the following formula clearly defines another measure
on [0, t,] X R”:

t— s)IIV I

d)\,(s, I7) = X[O,t](s)exp{( 2(]i } dﬂ‘(s’ I7)

Let g¥(B) = A ([0, t,] X B) for B € B(R”). Of course g¥ € M(R’) and it
is easy to check that

t t t
84)  lgzI=Ind= [ Ivlds < [“llol liglds < My [ llods.
0 0 0

Now for B € B(R%),
— IVI2

- (t
gX(B) = s V)ex -
t( ) {0,t0]XwX[0,;]( )XB( ) P{ 2qi

fauts. 7).
and since the integrand is a Borel measurable function of (¢, s, 17), it
follows from the Fubini Theorem that g*(B) is a Borel measurable

function of ¢.
Now we have shown above that

ffexp{ £, V)+( s)IIVII }dys(ﬁ)ds.

We will finish the proof by showing that this last expression equals
[ exp(i{ £ V))dg,*( V). Using the Change of Variable Theorem and The-
orem 3.1 to justify respectively the first and third equalities below, we can
write

J. exe(i(E, V) dgx(V) = /0t]xwexp(z‘@,%)dx,(s,m

- o — 712 R
= X[o,z](S)CXP{Kﬁ, Vy+ Q——zs—%lllzll‘} du(s,V)

[0, 1] XR”

= [ [xoaeroie 7y + LM 0y 7)

o 2o, =)V a
—l)fkuexp{z@, Vy+ ———2(1—1———} dy, (V) ds.
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LEMMA 8.2. Let G and 8 be as in Lemma 8.1. Further assume that
- t
85) G(1,f) = fo [q/2i(t — )]

iqllU —€|2
2(t —s)

for all (1, £) €0, t,] X R*. Then G(t, £) =0 on [0, 1,] X R’.

x[ 0(s,U)G(s, U)exp{ }dﬁds

Proof. Let E = [{°|l o, ds. It will suffice to show that

MOE

gl =

for n=0,1,2,..., and all # € [0, £,]. For then [l g,|| will be zero identi-
cally on [0, #,] and hence G(¢, £) will vanish identically on [0, t,] X R.

We first apply Lemma 8.1 to see that g, = g* and so for all € [0, #,],
using (8.4), we have that

t
(8.6) gl = ["liolllig, Il ds
0
= Mo llo,ll ds < M, [ llo, Il ds = M, E.
0 0
Now using (8.6) and substituting into (8.4) we see that for all € [0, 7,],

gl = “llo, Il 11 g, Il ds, < [ oy 1M, [ o1 ds s,

— t _MO ¢ 2 MOEZ
=My ["llo, 1o, Il ds; ds, = =, UO ”os“ds] <M

Continuing inductively we see that for any integer n > 2,

el =< o, Il llg, Il ds,

= [t f[ [ [ L o oy -t

My[ n  MJE"
=n—!°[f0 ||os||ds} <Ml

THEOREM 8.1. Under the hypotheses of Theorem 5.1, T'(t, £) is the
unique solution of equation (7.1) in §,.
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Proof. What we need to establish is that I is indeed in §,. For then it
follows that T' is the only solution of (7.1) in §, because if there were
another solution, say I'|, their difference would satisfy equation (8.5) and
would thus vanish.

By Theorem 7.1 we know that T" exists and satisfies (7.1). In addition
recall that T'(¢, £) = 3%_, T(¢, £). We will first show that each I is in
8- Clearly I'® belongs to g, because

rwna=ﬁm4”?”+@V%wwv

=f exp(i(€,V)) dg®(V)
®

where g is that element of M(R”) such that for each B € ®(R”)
tll V”
0(8) = exp| o ao(7).

Clearly g(B) is measurable as a function of 7. Also || g1l < || ¢|l. Next
using Corollary 7.1 and Lemma 8.1 we obtain that

T®(t,§) = fw exp(i(€, V)) dg(V)

where gV is in M(R”) and satisfies
l) 0 0) dS— (',’) ‘ o dS‘.

Thus ' belongs to §,. Contmumg on inductively we see that

(1, ) = [ expliCE V) deg((V)
where g™ is in M(R") and satisfies the inequality

o< [ (=Dl g
la™1= [l s~
t N Sn—1 n
< ds ---ds
ol f7- ;" Il s,
_ lioll[ "
= T8 [ "

Thus '™ isin 6, forn = 0,1,2,....
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Next let
n, = 2 g

for t € [0, ¢,]. Note that for ¢ € [0, ¢,],

I uonds]

inl= 3 lsl=lol S
=u¢nexp[ [ nosnds] srwexp[ [°tolas]

In addition it now follows that for every B € ®(R"), 7,( B) = 22_,8"(B),
and so 7,( B) is measurable as a function of ¢. Finally

[(t,8) = [ exp(i(&, 7)) dn,(V)

on [0, 7,] X R’ since
> — N -
[ exlE ) an(P) - X 108

<

festi@rnd 3 7|

w0 w | [lolds|
= 3 |s™l=lol = UL——-—]—

n=N+1 n=N+1

which goes to zero as N - oo. Hence T is in §,,.
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