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Introduction. We shall be concerned with equations which,
in the simplest case, have the form
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+ V by A .  Under weak conditions2 dx 2

on V there corresponds to  0.1) a strongly continuous semigroup
T ,  on a suitable space C  of continous functions such that the

function T ,f (x )—  f i(t, x , y )f (y )dy  for f e e  i s  a solution of 0.1)

and is uniquely determ ined by 7 ; and continuity in y. Our
primary concern is with the shape and the evolution with t  of the
kernels

The kernel fi(t, x, y) can be considered as the temperature at
time t  and point y resulting from a unit source of heat at x when
t  = 0 .  A more detailed interpretation is obtained, however, in
terms o f a  fam ily o f measure spaces (f2, 9 , tt x ) for w hich the
elements o f n are of the form (72, p, w), 0_<72<p. 0 0, w  = w(t),
0 <t<p ,  where w (t) is continuous and T,f(x)— Ejf(w(t)); 72 Gt < p)
Ex. denoting an integral with respect to  ! i x . The functions w(t)
represent the paths o f particles created at time 72 and destroyed
at time p . These space provide, however, only one possible me-
asure-theoretic approach to T , .  They are defined, for bounded,


