STOCHASTIC AVERAGING WITH A FLATTENED
HAMILTONIAN: A MARKOV PROCESS ON A STRATIFIED
SPACE (A WHISKERED SPHERE)

RICHARD B. SOWERS

ABSTRACT. We consider a random perturbation of a 2-dimensional Hamilton-
ian ODE. Under an appropriate change of time, we identify a reduced model,
which in some aspects is similar to a stochastically averaged model. The nov-
elty of our problem is that the set of critical points of the Hamiltonian has an
interior. Thus we can stochastically average outside this set of critical points,
but inside we can make no model reduction. The result is a Markov process
on a stratified space which looks like a whiskered sphere (i.e, a 2-dimensional
sphere with a line attached). At the junction of the sphere and the line, glueing
conditions identify the behavior of the Markov process.

1. INTRODUCTION

One of the principal raisons d’étre of “applied mathematics” is in model reduc-
tion; i.e., the development of rigorous methods to replace, often in some limiting
regime, a complicated system by a simpler, or lower-dimensional one. We here
study a model-reduction problem in Markov processes, namely a problem in sto-
chastic averaging.

The underpinning of classical averaging is a separation of time scales; there is a
coordinate which slowly varies (often thought of as the energy) and a coordinate
which quickly varies (typically thought of as an angle). As the ratio of the fast
to slow speed increases, it becomes possible to in a sense fix the slowly varying
coordinate and carry out a long-term average in the quickly varying component. A
simple example of such a system is a Hamiltonian system with small perturbations.
The slowly varying coordinate is the value of the Hamiltonian and the quickly
varying coordinate is the position (or angle) in the appropriate level set of the
Hamiltonian. One can seek a reduced model for the slow variable by first rescaling
time so that the variation of the slow variable is of order one. As the fast motion
becomes faster, the behavior of the slow variable can (often) be described via a
closed set of equations (without reference to the fast variable).

Date: June 1, 2001.

1991 Mathematics Subject Classification. Primary 60F17; Secondary 37J, 58A35, 60J.

Key words and phrases. Markov processes, stochastic averaging, stratified space.

This work was supported by NSF DMS 9615877 and NSF DMS 0071484. The author would also
like to thank Professor Sri Namachchivaya of the Department of Aeronautical and Astronautical
Engineering at the University of Illinois at Urbana-Champaign for the seemingly infinite time he
donated to discussing the contents of this paper and without whose interest this subject would
not have been considered. The author would also like to thank Professor Eugene Lerman of the
Department of Mathematics at the University of Illinois at Urbana-Champaign for several helpful
discussions about stratified spaces.



2 RICHARD B. SOWERS

The nature and complexity of the reduced or averaged process depends on the
complexity of the Hamiltonian H; roughly, the reduced process takes values in the
space of orbits of the fast motion. When H is fairly simple, viz., something like
a paraboloid with a single isolated elliptic critical point, the reduced process is
simply a Markov process on a line—a classical result [15]. However, this machinery
has only recently been extended to handle more complicated Hamiltonians; e.g.,
Hamiltonians with a finite collection of distinct minima and saddle points; in this
case the reduced Markov process takes its values in a graph which encodes the
topology of the level sets of H [8, 9, 10]. A common assumption in all studies up
to now is that H is nondegenerate at its critical points (i.e., the Hessian of H at its
critical points is nondegenerate). Our goal here is to investigate what happens when
this last assumption is violently removed; i.e., when the set of critical points actually
has an interior. Outside of the set of critical points, standard stochastic averaging
can be used to asymptotically reduce the dimension. Inside the set of critical
points, however, no dimensional reduction can occur. One must then glue these
two spaces and the corresponding processes together. In the simple 2-dimensional
example which we consider here, we will see that the result is a Markov process
on a whiskered sphere (a sphere with a line attached). More mathematically, the
process takes place on a stratified space. The Markov process on the stratified
space naturally involves the original generator inside the set of critical points and
the averaged generator outside the set of critical points, but also involves a glueing
condition at the junction.

Stochastic averaging has a long history. Stratonovich [23] and Gikhman [11]
developed some of the first averaging results. Completely rigorous arguments in-
volving diffusion processes were given by Khas’minskii [14, 15]. Several authors
[3, 4, 18, 19] have subsequently developed the classical theory in different directions
under various less stringent assumptions and with real noise. The formulation of
stochastic averaging using the martingale problem was developed by Papanicolaou
and Kohler [20]; we too shall use the martingale problem formulation. All of these
efforts involved Hamiltonians with a single nondegenerate minimum. As we men-
tioned above, Freidlin and Wentzell [10] gave the first successful rigorous analysis
of a system involving a Hamiltonian with multiple minima and saddle points (al-
though there were prior efforts in this direction by Neishtadt [16] and Wolansky
[25)).

Our effort here appears to be one of the first studies of a Markov process on a
stratified space with a dimensional discontinuity. The only other result we have
been able to find about a process with such a dimensional discontinuity is in the
recent work of Burdzy and Bass [2] which introduced a “fiber” Brownian motion to
study the “hot spots” problem. There is a vast literature about diffusions on sets
which locally look like Euclidean space (i.e., differentiable manifolds); part of the
novelty of this work is that one of the model spaces for our stratified space is the
union of a line and a plane; see Figure 2.

We hope that some of the techniques developed here have a somewhat wider
applicability. At the heart of our efforts is a certain boundary-layer analysis. Since
we are interested in a fast drift and diffusion of order one, this boundary analysis
naturally can be phrased as a singular perturbation problem. Some classical work
by Khasminskii [13] suggests a coordinate transformation which makes the dom-
inant part of this singular perturbation problem explicitly solvable. The singular
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perturbation analysis using Khasminskii’s coordinates appears to be a common way
to study various stochastic averaging problems involving glueing conditions.

2. PROBLEM STATEMENT AND MAIN RESULT

Our problem will be on R?. For any function F' € C*(R?), we define the vector
field (or more accurately derivation) VF as

- der OF 9 _9F 9%
(VF)g) (z1,32) = i (901;952)63:1 (z1,2) B2 (901;952)63:2 (z1,72)

@ € C¥(R?), (x1,22) € R?

(i.e., VF is the symplectic gradient of F' with the usual symplectic structure on
R?). For the purposes of discussion, let’s fix a Hamiltonian function H, on which
we for the moment make minimal assumptions:

Assumption 2.1 (Hamiltonian). Let H be in C?(R?).

We will later make some further restrictions on H. The generator of the fast motion
will be e2VH. We want to perturb this by a diffusive motion.

Assumption 2.2 (Diffusion Generator and Bracket). Let £ be a second-order
partial differential operator of the form

of 1 0? d
(L) (@1, 72) d=f§ > ai,j(wla@)ﬁ 21,72) + Y bilw1,72) 6:5 (z1,72)

i,je{1,2} ie{1,2}

for all f € C%(R?) and (z1,22) € R?, where the a; ;’s and b;’s are C* functions on
R?. Define the bilinear form (-,-) on T*R? via the formula

(df,dg) (x1,72) = L(fg)(x1,22) — f(z1,22)(ZLg)(x1,22)
—g($17$2)($f)($1,$2)
= 3 anglonm) g o) g (o,2a),
i,j€{1,2} J

which we assume to hold for all f and g in C%(R?) and all (z;,z5) € R?. We require
that . be strongly elliptic; i.e.,

(df,df) (x) >0
for all z € R? and all f € C?(R?) with df (z) #

We note that if f € C?(R?) and ® € C?(R), then
Z(® o f)(z) = &(f(@))(£L f)(@) + 5&(f(2)) (df, df} ()
for all z € R2. We will consider the Markov process on R? whose generator is
e defg + VH

(with domain 2(%°) > C?*(R?)). We w111 construct this Markov process in a
canonical way, via the martingale problem [5, 24]. Define the event space 2 = e

C([0,00); R?). Define the coordinate functions X;(w) % w(t) for all ¢t > 0 and all
w € Q. For each t > 0, define %; def 0{Xs; 0 < s <t} and define a sigma-algebra
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on by F def V>0 Zt. Note that we have made no assumptions on the structure
of H at infinity, nor do we want to. Fix an energy level H > 0 and define the set

Sz eR: H(z) < H}

and let ¢ be the first time that X leaves S; i.e.,

e Einf{t > 0; H(X,) > H}.
We can now define our principal objects of interest.

Definition 2.3 (Original Stopped Martingale Problem). Fix z, € S. For each ¢ >
0, let P° € 2(C([0,00);S)) be a solution to the stopped martingale problem with
generator .#¢ whose domain contains C%(R?) (as a dense subset), initial condition
0z, , and stopping time e. Let E° be the corresponding expectation operator. This
means the following. Firstly, that P{X, = z,} = 1. Secondly, that if we fix

FECHR?),0<r <ry---<rp, <s<tand {p;;j=1,2...n} C Cp(R?), then

tAe

L0 {f(Xt/\e)_f(Xs/\e)_/s (-i”sf)(Xu)du} ljsog'(XT]-) =0.

Ne

More or less, under P?, X = (z!,1?) satisfies the stochastic differential equation

(1)

1 0H ,
dz} = —28—(m%,mt2)dt+b1(a:%,mf)dt+ Z ayi(z}, z7)dW}
€2 0xo )
i€{1,2}
. 1 O0H .
as} =~ o st + ol e+ Y aralal,aaw; 120
& Oz i€{1,2}

(2o,75) = o

up until time e, where W' and W?2 are some independent Wiener processes. We
note that if in addition to Assumption 2.1, VH is assumed to be Lipschitz and
of linear growth, then standard calculations ensure that (1) has a solution for all
time. We have a canonical H in mind, however (see Remark 2.5), for which VH
is not globally Lipschitz, so we feel ethically compelled to content ourselves with a
localized theory (which allows for sufficiently smooth coefficients which may have
bad growth at infinity).

We are interested in the behavior of P* as ¢ tends to zero. Since (VH)H = 0,
the variation of H(X) under PP¢ is of order 1 as € tends to zero (i.e., H(X) is the
slow variable). Classical stochastic averaging theory, which requires that H have a
single nondegenerate critical point, suggests that we look at the P* law of H(X;)
and try to show that it converges to a Markov process. Our interest here is when
the set of critical points actually has an interior. We will assume that H has a
certain general representation.

Assumption 2.4 (Representation of Hamiltonian). Assume that ® € C*(R?) is
nonsingular on {z € R? : D(z) > 0} (i.e., dD(z) # 0 whenever D(z) > 0). We
assume that

3z eR: D(2) <0}
is a diffeomorphism of the unit disk, lim ;|_,o, () = oo, and that

H(z) def max{0,D(z)}" r € R?
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View from Below Contour Plot

FIGURE 1. Potential Energy Function for Canonical Hamiltonian

for some n > 2.

Essentially, this means that the function
D(e) = (H@)'" = ¢;
has a smooth extension inside 3. Also, Assumption 2.4 implies several other things.
First, that
{reR:dH(z) =0} ={r e R*: H(z) =0} =3
Second, that for each h > 0, H~1(h) is a connected smooth curve with finite J#*-

measure (where J#! is standard 1-dimensional Hausdorff measure). Thirdly, the
above assumptions imply that

(2) VH = n (max{0,D(z)})""' VD

and from this we see that VH is locally Lipschitz.
One should keep the following simple example in mind.

Remark 2.5 (Canonical Example). The simplest sort of Hamiltonian with a “flat”
area is

Hen(@) = {(lelles - 1)*} ", ze®

where n > 2 (and where || - |2 is the standard Euclidean distance on R?). Here we
can take ® € C®(R?) so that D(z) = ||z||gz — 1 for ||z||gz > 1. It helps to keep
this example, which is pictured in Figure 1, in mind.

The point of classical stochastic averaging is an asymptotic separation of scales;
under P¢, we can hope to find some closed dynamics for the slow variable by aver-
aging over the invariant measure of the fast variable. Consider the flow

b1(z) = T H(g.()
®) Bole) = 2.

We want to use g to generate an equivalence relation on the original state space S.
If z € S\ 3, then {gi(z); t € R} is the level set H~1(H(x)) = D~1(D(z)), and if
T € 3, then gy(x) = x for all t € R. If we were simply to take the quotient of S by
the standard group action, then the quotient space would be the two-dimensional
disk 3 and a collection or orbits which could be parametrized by points of (0, H].
In particular, each element of 03 would be its own equivalence class. Intuitively,
however, we also need to identify 83 as the limit of orbits in R? \ 3. This stems from
the fact that if we start the SDE (1) on a point of 03, the diffusion could kick the

teR zeR?
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trajectory into S\ 3, where the fast drift would quickly take it to a neighborhood
of any other point of 93; i.e., we need to identify all elements of 93. This naturally
occurs in chain equivalence. We shall follow the notation of [22]. We say that
there is a é-chain of length T > 0 from = € R? to y € R? if there is a sequence
(zj; 5 = 1,2...n) of points in R? and a sequence 0 = g < t1--- < t, = T of
times such that zo = x and 2, = y and such that ||g¢; —¢,_, (2j-1) — z;|| < 6 for all
1 < j < n. We note that for each point z € R? and each T > 0, there is a é-chain
of length 7' > T from itself to itself for each § > 0 (the orbits of g are periodic on
S\ 3 and 3 consists of fixed points of g); thus the chain recurrent set of (3) is all of
R?. We then define an equivalence relation ~ (chain equivalence) on R? by saying
that z ~ y if for each T > 0 and each § > 0 there is a d-chain of length T/ > T
from z to y and a d-chain of length 7/ > T from y to z. This is the “correct”
general equivalence relation in that two points are equivalent if a combination of
a small diffusive perturbation and the fast drift takes one point to the other and

back again. Define

MES/ ~

and endow 9 with the quotient topology defined by ~. If z € S, we let [z] ef

{y €S : y ~ z} be the equivalence class of z (the chain components of R?) and we
define 7(x) ef [z]. In line with our above comments, we note that w(z) = {z} if
r €3, () =H 1 (H(z) =27 1(D(z)) if x € S\ 3, and 7(x) = 93 if z € J; (i.e.,
all points in 03 are equivalent). Thus
M=3°UxUTU®
where
30 = Uzea"[m]a * = 03 = Uzeo; []
['=Uzes\;[z], and  ® =Useos[a].

It is easy to see that 3° is a two-dimensional open C*° manifold, I" is a one-
dimensional open C'*° manifold, the point % is the limit of points in both 3° and T,
and the point ® is the limit of points in I'. This makes 9 into a stratified space

[12] if we enforce the ordering x < 3°, x < I', and ® < I. We also note that there
is a homeomorphism between 9t and a “whiskered sphere” in R3. First, let iy be a

diffeomorphism from 3 to the unit disk D ef {z € R? : ||z||re < 1} (the existence of

iz is ensured by Assumption 2.4). Next let i; : D — S? be defined by stereographic
projection such that i; (D) = (0,0,1). We then define

(iob)z)  ifses
i(z) €< (0,0,1) if £ = *
(0,0,H(z)+1) ifzxeS\;.
The image of i is the whiskered sphere S? U ({0} x {0} x [1, H]); see Figure 2. Since
i is a homeomorphism into R?, we can define the metric
def |/ /s . &
@ (@), 7)) € Gom(@) - (oM@l wy €S

where || - ||gs is the standard Euclidean norm on R®. Tt is now easy to see that 9t
is in fact Polish.

Remark 2.6. From Figure 2, we see that 91 is the union of a ball and a line. On the
surface of the ball, the model space for 91 is the plane (i.e., the surface of the ball
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FIGURE 2. The Lollipop

is 2-dimensional), and on the line, the model space for 9 is the (one-dimensional)
line. The model space for 9 at x is the union of a line and a plane.

Returning to averaging, we want to average the dynamics of the slow variables
to get an effective M-valued process. We define an averaging operator A to do this.

Definition 2.7 (Averaging Operator). First, define a pre-averaging operator A°.
The domain of A° is the set of all real-valued mappings ¢ whose domain contains
S\ 83 and such that <)0|S\83 € B(S\83) (note that S\ 93 = 3°U(S\3) = 7~ 1(3°uUl)).
For such a ¢, define A°p € B(3° UT') by the formula
p(z) ifzes®
AO — < -1 1
(A%p)([=]) = § fuew) POIVEG) a1 @) 4 o gy o
f'ye[z] IVH(y)| TRz'% (dy)

(where || - [|7r2 is the standard metric on TR?). We say that ¢ € Za if ¢ is in the
domain of A° and the limits

lim (A°p)([z])  and lim  (A°p)([z])
[z]—* [z]—®
[z]ez°ur [z]ez°ur

exist; if ¢ € Pa, we define (Ay)([z]) € lim 1)1 (A°9)([y]) for all [z] € 9.
[yles®ur

If ¢ € C(S)N D4, then
1 T
A)e) = Jim 7 [ wlarto)s
for all x € 9.
Our goal is to show that the P¢-law of

Y € [Xind  £20
converges to that of an 91-valued Markov process as ¢ tends to zero and to identify
the generator of the limiting law. To be even more precise, for each z € S and
€ > 0, define the probability measure

Pot(4) €' P{y e 4); A€ B(C(0,),85))

we want to understand what the asymptotics of the P*:t’s are as ¢ tends to zero.
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Let’s define the usual averaged generator. Fix f € C2(3° UT); then f o 7 is C?
on S\ 93, so Z(f o) is well-defined on S\ 93. If £(f on) € Da, we set

def
(LaveH)([2]) = (A(L(fom) (a]). [s]em
We then expect that the limiting dynamics of Y will given by the generator Zuye
whose domain should be some subset of such f such that in addition

lim (ZLavef)([z]) = 0.
[z]—e
[z]es°ur
This encompasses what we expect when the process X is not at x; the P law of
{[X¢]; t > 0} tends to the solution of the martingale problem with the standard
averaged generator up to the time when X exits S\ 3, and where it is killed upon
hitting ®. On the other hand, the P law of {[X;]; ¢ > 0} tends to the solution of
the martingale problem for the original generator . up to the time when X exits
3° (inside 3°, there is no fast motion).

We need to glue these generators together to specify what happens to Y when it
hits x. The effect of glueing these two generators together is to enforce requirements
on the domain of the overall generator at *; see Remark 2.12. For f € C1(3°), we
define an “inner” glueing operator

G % Jyea) (dF- D) DIVD(Y) 752" (dy)
inner/ = llM = —
[[z fye[z] VD ()| 72 (dy)

]—*
z]€3°

if this limit exists. We next lift @ to I'; define ® € C?(T) by the formula
D(z) =D([z]). [#]€T

Since .%ave is a nondegenerate elliptic operator on C2(T") we can consequently define
the nonnegative bilinear form (-, -), . on T*T by

(df,dg)aye ([2]) = (Lave(£9)) ([2]) = f ([2])(Laveg) ([2]) —9([2]) (Lave /) ([z])  [2] €T

for all f and g in C(9) which are C? on 3° UT and such that £ (f o), £(gom),
and Z((fg) o) are all in Za; in this case, (d(f om),d(g o 7)) € Pa, and

(df,dg) o ([2]) = (A{d(f o), d(g o m))) ([2])
for all [z] € T. For f € C(T), we define an “outer” glueing operator
Bowerf = lim (df,aD)  ((z])
[z]el

if this limit exists. We will prove the following result in Section 9.

Lemma 2.8. Fiz f € C(9M) such that f € C*(3°UT) and L(forn) € Da. Then
gginne?‘f and gouterf exist.

Proof. Lemmas 9.5 and 9.7. a
Note that if f € C1(R?) is such that %nnerf exists, then
ginnerf = lim (AO <df, d@)) ([.’L']),
[z] =%
[z]€5°

thus %inner defines an “averaged” derivative from the inside of 3. This will help us
in Remark 2.13 to explain the glueing conditions.
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Remark 2.9. Since we have a natural nondegenerate symbol {-,-) defined on the
open manifold 3° and a natural nondegenerate symbol {-,-), . defined on the open
manifold T', each of these open manifolds has an intrinsic Riemannian metric; thus
the ball and the line in Figure 2 are both Riemannian manifolds. Any attempt
to extend this Riemannian metric from i to all of R? (i.e., to create an isometric
embedding in R®) would, however, generate a singularity. One can take two se-
quences of points in 3° which converge to different points of 93. Although these
two sequences must converge to the same point in the topology of M, they clearly
cannot do so in the Riemannian metric on 3°.

Let’s start to write down things for our main result.

Definition 2.10 (Limiting Domain and Generator). Define

€ C?(3°UT), L(for) € Da,

@f‘i:ef{fec(mt):f

3oul

Ginnerf = Youterf and _lim (gavef) ([JE]) =0
[z]—®

[z]ez°ur

For f € 9, we define

(D) € Jim (Lave ()
[yles°ul

for all [y] € M.

The requirement that %nnerf = Youterf is the glueing conditions. See Remark 2.13
for an intepretation of the glueing condition as a continuity law. Let’s next make

the usual setup on the event space Qf def C([0,00);90). Define the coordinate

functions X](w) %€ w(t) for all t > 0 and all w € Qf. For each t > 0, define

) ef o{X}; 0 < s <t} and define a sigma-algebra on Qf by Ft ef Viso 7.

Theorem 2.11 (Main Result). The P=1’s tend to the unique solution P! of the
martingale problem with generator £t with domain 9t and with initial condi-
tion Ox(y,)- The martingale problem defining Pt means the following. Firstly that

]PT{XJ = m(x)} = 1. Secondly, that if we fir f € 21, 0<ri <ry--- <1, <s5<t,
and {il; j =1,2...n} C C(IM), then

+ n
) E {f(XJ)—f(XJ)— / w*f)(X;)du}Hso}(X:j) —0.

=1

Our proof of this result is (hopefully) arranged in a natural and easily-readable
way. First, we will prove that the P*!’s are tight (Proposition 3.1); thus, by Pro-
horov’s theorem, there must be at least one cluster point of the PS’s in the weak
topology of Z(C([0,00);9M)). Our next goal (Proposition 4.1) is to prove that any
such cluster point satisfies the martingale problem with domain and generator given
in Definition 2.10. This will take some work. First we need to transfer (in some
approximate sense) test functions in 2! back to elements of C?(R?) (which is a
dense subset of the domain of .#¢), the domain of the original martingale problem
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(from Definition 2.3). This is done in Section 4, where we also set up some ap-
proximate calculations in the original state space S. Then we prove in Section 5 a
bound on the amount of time that X spends near 03; this will be useful in showing
that various error terms which appear near 03 are negligible. In Section 6 we prove
some stochastic averaging results. These averaging calculations must be carefully
done since we need to average right up to the boundary 93; the glueing operators
Ginner and Y,uter come from some averaged boundary-layer quantities (see Remark
2.13 below). In Section 7, we return to the martingale problem and show that (5)
must indeed be true for any cluster point of the P51’s. At last, in Section 8, we
show (Proposition 8.1) that .#! generates a strongly continuous positive contrac-
tion semigroup on C(9M), so the probability measure satisfying (5) must be unique.
By [5, Theorem 4.8.2], this gives us the proof of our main result.

Remark 2.12. One can make an analogy between the limiting process on 9 and
skew Brownian motion [21]. The trajectories of skew Brownian motion behave like
ordinary Brownian motion until they hit zero. Informally, when a trajectory of
skew Brownian motion hits zero, a coin (possibly biased) is flipped to determine
whether the next excursion is positive or negative. The generator of the limiting
process here is similar in spirit to the generator of skew Brownian motion (see [21,
Exercise VII.2.1.23]. One could informally interpret the dynamics of the limiting
process in our problem as follows. When the trajectory hits x, a coin is flipped
(based on the glueing coefficients) to determine whether the next excursion will be
in T or 3°. If the excursion is in 3°, the law by which the trajectory enters 3° should
be some type of (appropriately weighted) uniform distribution over 03. See [7] for
a rigorous treatment of this construction.

Before starting our main arguments, let’s introduce some notational conven-
tions. For any function F' € C'(R?), we define the vector field (or more accurately
derivation) VF as

def oF

e Op OF
(VF)y) (z1,22) = 3—%($1’$2)8—m($1’$2) + 8—:172

(i.e., VF is the standard gradient of F).
It will also be useful to use ® to map I into R (even though H, not ® is our
original Hamiltonian). Define

DL Fn,
If ¢ is a real-valued function whose domain contains ', we define ¢p : (0, D) — R
by
op(D(x)) = ¢(z]). x€S\3
Secondly, let s € (0, D) be such that d®(z) # 0 for all z € S such that |D(z)| < »

(the existence of such a s is ensured by continuity and Assumption 2.4). Define
also

(6) NE Y zes: D) < »}.
Let’s also define

o”(a]) € (A°(dD,dD))(l2])  and  b(fe]) = (A°(£D))([2])



A PROCESS ON A WHISKERED SPHERE 11

for all z € S\ 3. In light of our hypotheses (i.e., Assumption 2.4), we have that both

0%(0) €' limgn0 0%(d) and bp(0) €' limgw 0 bp(d) exist and 0%(0) > 0. Finally,
define the second-order differential operator .#p on C?((0, D)) as

(Lo0)(d) & Sob(dp(d) +bo(@d@(d); e (0,D), ¢ € CX(0, D)

then (ZLwvew)([z]) = (Lpep)(®(x)) for z € S\ 3 and ¢ € C?(3° UT) such that
ZL(pom) € Da.
Using this notation, we can understand the glueing condition a bit better.

Remark 2.13. Essentially, the glueing condition can be thought of as a continuity
equation and a conservation equation. Assume for the sake of argument that there
is a p; € C((0,00) x 3), a pp € C((0,00) x [0, D]), and a pg(t) € C((0,00))
such that

B [rceh)] = [

T€3°

pt2)f@do+ [ pp(t)fola)ds +pe(0fo(D)

forallt > 0 and all f € 2", where fp(D) &' limy »p fp(d) (since (-,-) is nondegen-
erate, X spends zero time at 03, and consequently X! must spend zero time at *,
so we shouldn’t need a term at x on the right-hand side of this representation; on
the other hand, since X is killed at 0S, we do need a Dirac mass at ®). Assuming
enough smoothness,

D
[ Btars@an+ [ B0 @) + 560 fp(D)

T vo O
D

= / p;(t, 2)(Z f)(z)dz + / 0;op(t,x) (Zp fp) (z)dz + pe (t)(Lp fp) (D).
TEZ° r=

Since the definition of 2 ensures that (#p fp)(D) = 0, the last term is identically
zero.
By taking the test function f to have support in 3° or I', we get that

o .
- %(t,x) = (L*p)) (t,7) t>0,z€3°
7

0 ; _

F2(t2) = (L5 o) (ba)  t>0,2€(0,D)
where #2diz2 gnd .,%ijR are respectively the adjoints of . and .¥p with respect to
R? and R. This is the standard Chapman-Kolmogorov equation. Let’s write these
PDE’s in more physically meaningful notation. Convert . and .¢p to Hérmander-
form operators; i.e., & = £ 37 | X? + X, and Zp = 1Y + Yp, where the X;’s
are vector fields on R? and the Y;’s are vector fields on R. Let divg: and divg
be respectively the standard divergence operator on vector fields on R? and R

(i.e., divgs (Z?:1 aia%,-) = ‘g‘;l and divg (@2) = %2). Define the two fluz
vectors J; € TR? and Jp € TR by

5t -3 Y (ivee(oy(t)X0) (@)Xi(0) + 5y (8,2)Xols) w3

def 1 _

Ip(t,2) = —3 (dive(pp(t, Y1) (@)1 (2) + pp(t,2)Yo(z) = €[0,D]
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for all ¢ > 0; then the PDE’s of (7) can be written as the conservation laws

Op; _ . .
o b2) = —(diveady (1)) (@) w €y
%(t,m) = —(divg2J;)(t, ) (z) z € (0,D)

for all ¢t > 0.
We next consider more general test functions to get the boundary conditions for
p; and pp. Using the Gauss-Green theorem and (7), we find that

2

> /  Bu(8.2) (40), X5(0) s (X (@) ()
kASTeF

i=1

1

(8) pe(t)fp(D) = 5

+ / £,(2) (04 (), T, (6, 2)) e ()
TED3

0

+ 3o0(t.0) (55.%1(D)) 2

: 0io)(D) - 5pot0)

mn) (Y1.10)(0)

TR TR

+ (D) (%,Jz(t,l‘?))m — In(0) (%’Jﬁ(t’ O)>m

Here (-,-)7r is the standard metric on TR and v;(z) = % is the outward-

pointing normal to 3 at € 83. Choosing now f € 2! which is constant in a
neighborhood of x and ® (it is easy to see that there are indeed such functions in
2'), we get the fluz conditions

( polt) = ((5230.))
9
) /zea5 (v3(2), T3 (t, 7)) e " (d) = (%’Jﬁ(t,o))

TR

for all t > 0 (remember that f, | oy = fp(0)). The first equation is the natural one
stating that the flux leaving (0, D) through D enters ®. The second one states that
the flux entering (0, D) through 0 is equal to the total (i.e., integrated) flux leaving
3 (through 03). Note next that

(df;,dD) (z)

LY LA . T €O
VD (@) |7z 3

k2

2
(v3(2), Xi(2)) g2 (Xif;)(2) =
=1
o . _
(oi@) Oifo)a) = fot@lob(@). o€ (0.0}
z TR
We also expect that p; is constant on 93 (since 03 corresponds to the single point
* in 9). Using (9) in (8) and using the definition of %nnerf, we get that

pD(t,D) =0

ps(t,7)] 5, / & VD (2) | 7527 (d2)Ginner f = D (0)% (0)pp (t, 0).

The first equation signifies simply that particles are killed at D. The glueing con-
dition and the explicit formula for @yyterf (see Lemma 9.5) imply that %nnerf =
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fp(0)%,(0). Note also that the integral in the second equation is exactly T(0) of
(15); thus the second equation implies that

TP (0)p5 (t,-) |35 = pp(t,0)

for all £ > 0. Thus the likelihood of finding a particle in I" near « is the same as the
likelihood of finding a particle in 3 near 83 times the normalizing constant T (0)
(the asymptotically normalized orbit time of the fast motion).

As a final notational convention, we set up some definitions involving differentials
of functions. If S is some subset of some RY, we say that a real-valued mapping
¢ whose domain contains S is in C*(S) if all partial derivatives of ¢ of order k or
less exist and are continuous at each point of the interior of S and if the limits of
all such partial derivatives exist at each point of S\ S°. If S’ C S and ¢ € C*(S),
we define [|¢||cx(sr) as the supremum of [D%p(z)| over all multiindices (see [6]) of
order k or less and all z € S'.

3. TIGHTNESS

We will prove the following result, which by Prohorov’s theorem implies tightness
of the P*1’s. Recall the metric p of (4) on M.

Proposition 3.1. For each 6 >0 and T > 0,

lim sup P* sup p(Y5,Y;) >6 ) =0.
n—=0¢>0 0<s<t<TAe
[s—t|<n

Thus, the P=1’s are tight in the Prohorov topology on 22(C([0,00); M)).

We will prove this in a collection of bite-sized pieces. First, we realize that we
can restrict our calculations to s such that Y is not too close to x; if Y has large
variation, it can’t all be too close to *.

Lemma 3.2. For each § >0, T >0, >0, andn > 0,

(10) Pe sup  p(Y;,Y;) > 6 p <P° sup  p(Y,Y;) > 0/6
0<s<t<TAe 0<s<t<TAe
|s—t|<n |s—t|<n
p(Ys,%)>6/3
We could actually prove this result with §/6 on the left replaced by §/3; it will be
more directly useful, however, as we have stated it.

Proof. Suppose that for a fixed 0 < s < t < T Ae, we have that |s —t| < 5
and p(Ys,Y;) > 6. There are two possibilities, depending on p(Ys,*). In the first
case, p(Ys,*) > 6/3 and we have that p(Y;,Y;) > § > §/3. Alternately, assume
that p(Ys,x) < §/3. We can use the triangle inequality to see that p(Y;,*) >
p(Ye,Ys)—p(Ys,%x) > 6—0/3 = 20/3; thus p(Ys,*) < §/3 and p(Yy,*) > 2§/3. Hence
by continuity there is an r € (s, t) such that p(Y;,*) = §/3. Another application of
the triangle inequality shows that p(Y,,Y:) > p(Yz, %) —p(Y;, %) > 26/3—6/3 = 6/3.
This proves the result if we replace §/6 on the right-hand side of (10) by 6/3. Since
0/3 > /6, the stated result follows. O
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Fix now § > 0and T > 0. Let’s look at the coordinates of i(Y}), or more precisely
their variation. We want to use the restriction that p(Ys,*) > /3 stays away from
the singularity of i at x. Note that if z and y in 90T are such that p(z,*) > §/3 and
p(z,y) = §/6, then by the triangle inequality,

||i(y) - (0707 1)”R3 = p(ya*) 2 P(Z':*) - p(a“ay) Z 6/6

Fix a cutoff function w € C°(R?). We require that w(z) = 1 for all z € i(9) such
that ||z — (0,0,1)||rs > 26/18 and that w(z) = 0 if ||z — (0,0,1)||gs < &/18. Let
{e1,e2,e3} be an orthonormal basis of R®, and define, for i € {1,2,3},
def /. .
filz) = (i(z),ei)gs w(i(z)), zeM
where (-, -)gs is the standard inner product in R®. Then f; o 7 is in the domain of
Z¢, and
¢

) AW =L00+ [ Zfem(Xds+ M) 0<t<e

0

where M? is a P*-martingale with quadratic variation

t
(M), dzef/o (d(fiom)(Xs),d(fiom)(Xs))ds.  t>0

We have used here the fact that £¢(f; o w) = £(f; o m), which follows from the
observation that f; o w(z) in fact depends only on H(z) whenever H(z) > 0 and
that VH(z) = 0 if z € 3. For any z and y in 9 such that p(z,*) > §/3 and
p(y,*) > 4/6,

3 1/2
(12) pz,y) = {Z (fi(z) - fi(y))2}
i=1

(since for such z and y, the f;’s are just the coordinates of i(z) and i(y)). We
want to use this and (11) to study the variation of ¢t — Y¥; as needed to bound
the right-hand side of (10); i.e., as long as the trajectory stays outside a p-ball of
radius §/6. For this reason, let’s decompose the f;(Y)’s into parts which vary when
p(Y,x) > /6 and parts which vary when p(Y, %) < §/6. Define

t
i def
AptE / ZL(fi o) (Xs)X{p(Ye ,%)>5/6}d8
0

. t
AP d=ef/ ZL(fiom)(Xo)Xgp(v, %)<5/61d5
0 t>0,i€{1,2,3}

t
e .
Mt E / X{p(Ya)>6/63AM
0
t
et .
M= /0 X{p(Y, %)<s/63AM

Then for any s < t <'e,

(13)  fi(Y2) = fi(Ys) = (Ap° — AYY) + (A7 — A2
+ (M7 = M) + (M — M),

Our next step is
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Lemma 3.3. For each 6 >0,T >0,e>0 and n >0,

Pe sup p(Ys,Y;) >6/6
0<s<t<TAe
[s—t|<n
p(Ys,%)>6/3

3
. , 5
<> P sup  |APt— AV > ——
i—21 0<s<t<TAel ° 123
B [s—t[<n
3 ' 5
+ > P° sup M} — MY > ——
; 0<s<t<TAe! ° 12V/3
- |s—t[<n

Proof. Assume that 0 < s < t < T Ae are such that |s — t| < n, p(Ys,*) > /3,
and p(Ys,Y:) > §/6. We want to find an r € (s,t] such that p(¥,,Y:) = §/6,

but p(Yy,*) > /6 for all s < u < r; then we can neglect the (possibly bad)

A%s and M%¥s in (13). Indeed, since p(Ys,Y;) > /6, the time r & inf{s >

t: p(Ys,Y,:) =0/6} is in (s,t] and satisfies these requirements. By (12) and the
calculation that p(Y,,x) > p(Ys, %) — p(Ys,Y:) > 6/3 — /6 = §/6, we must have

that |f;(Ys) — fi(Yr)| > % for some i € {1,2,3}. We also note that for s <u < r,
p(Yu, %) > p(Yy,x) — p(Yy,Y;) > 0/3 — /6 = §/6, and hence A%¢ — A2% = ( and

M2t — M2%% = 0. Thus by (13),
f(¥e) = fi¥s) = (AFke = AWL) + (MR = MR -
In a straightforward manner, this now gives the result. |
We can now give the

Proof of Proposition 3.1. We note that x — Z(fi o 7)(2)X{p([z],x)>5/6} and T
(d(fi om)(x),d(fi o ™)(%)) X{p([z],%)>s/6} are bounded functions on R?. Standard
calculations involving Lemmas 3.2 and 3.3 give the result. |

4. THE MARTINGALE PROBLEM
We now know that the P=-laws of {Y;; t > 0} are tight. We next need to show

Proposition 4.1. Let Pt € 2(C([0,00);9M)) be a cluster point of the P=T’s. Let
E' be the associated expectation operator. Then (5) holds; in other words, any
cluster point of the P=-1’s satisfies the martingale problem associated with £7.

Here we will gather together the ideas leading to this result, but many of the harder
parts will be proved in the next several sections.

Our starting point is clearly Definition 2.10, so we should try to connect elements
of 9 back to elements of C2(R?). Fix an f € 2. Then

(14) (fom)(z) = f(2)x;(2) + fp(D(2))x;e(z). =z €S

We want to use this representation to approximate f o7 by an element of C?(R?).
We will do this in two steps. First, we want to smooth off the indicator functions
by smooth functions. This will in turn force us to slightly extend the definitions
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FI1GURE 3. Cutoff Functions

of fp and f |3 (in fact, we will only use the extension of f |a; we will develop both

extensions in the interest of symmetry). Central to these approximations will be
some exponents.

Definition 4.2 (Smoothing exponents). Fix

2 and < 2
n 12 —_——.
n+1 T(n+1)

vV =

Our choice of v comes from Proposition 6.2. OQur choice of v’ comes from the
calculations of Section 7 and Section 9 (see also the footnotes in the paper). We
will smooth off the indicator functions in (14) by a factor of €”, and we will in a
way smooth off f|3 and fp by a factor of e,

We begin our approximation procedure by first fixing a cutoff function to replace
the indicator functions.

Definition 4.3 (Cutoff function). Fix ( € C*°(R; [0, 1]) such that {(z) = 1if z > 2
and ((z) =0if z < 1.

See Figure 3. We will replace the indicator x; in (14) with {(®/e”). Next, we
will approximate f|3 and fp. As a preliminary, we should better understand the
regularity of f itself, particularly near x. Although Definition 2.10 ensures that f is
C? on both 3° and T, this does not immediately enforce any regularity near x. Our
salvation is that we also know that £ f is continuous, so we can use PDE theory to
study the regularity of f near x. This is fairly easy to do on the one-dimensional
manifold I', but it requires some more advanced PDE machinery, which we shall
extract from [6], on 3.

Lemma 4.4. We have that f

o € H2(3°) and fp € C?([0,D)).

Next, let’s extend f| . in a PDE-based way.

50
Lemma 4.5. Fiz an open set Z; C R? which contains 3. There is a sequence
(f£; € > 0) of elements of CI(Zy) such that
. f;(w) = ]i(*) for all z € 03 and € > 0.
lime o (|7 = flla2e) = 0.
lime o [|f5 = flleg) = 0-
lime 0 1L 1 — £ fllc) = 0.
lim,_o ak"l||f~;||ck(zl) < oo forallk <7.

Proof. See Section 9. a
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We next carry out the analogous extension of f |F (using the additional structure
that for = fpo® on S\ 3). This will be done in a way parallel to that of Lemma
4.5 (even though a slightly stronger result is actually true).

Lemma 4.6. Fiz an open interval Zo C R which contains [0,D]. There is a
sequence (f&; € > 0) of elements of C7(Z2) such that

o fE(0) = f(x) for alle > 0.

e lim. 0 || ff — fpllcr(o,p1) = 0-

o lim. 0 [|[€nff — (Z7f)bllc(o,5)) =0

o Tim.0 e[| fEllon(2,) < 00 for all k < 7.

Proof. See Section 9. a
We can now define our approximate test function.
Definition 4.7 (Approximate test function). For € > 0, define
fi@) ¥ £ (D(2)
for all z € R? and define
Fo@)  Fr@){1 - (@(@)/e")} + e@)((®(@) /=)
for all x € R2.
Of course one of the things which is important to us is
Lemma 4.8. We have that
lim sup |f*(z) — f(w(2))| = 0.

£—0 zeS

Proof. Fairly obvious. a

The existence of the appropriate derivatives of f; and ff ensure that fee C?(R?)
for each € > 0.

Proposition 4.9. For each £ > 0, we have that

&5 fo(x) = +ZGE )+ K°(z), z€R
where
L (z) “ {1 - (@ (@) [e) L F) (@) + (D (@) /") (L fE) ()
Gi (@) :ef—g— {{dF;,d9) (@) - (dfz,d0) (@)} {(D(@)/e")
Gs0) Y o { e @)~ Fe@)} (4, 40) (1) (@2 /")
ay(x) ¥ *2(VH Vi) mre(@){1 - ((D(2)/e")}
K@) ¥ 5 {f;(:c) - fi@)} {@@)/e") (£9) ()
for all z €S.

Proof. A straightforward calculation. |
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Recall that our goal is to show that P! satisfies (5). Let’s indicate how we get
there in a number of steps. The hard work will be done in the next several sections.
First, we claim that the limit of the L® term is the desired generator.
Proposition 4.10. Fizt > 0. Then

tAe
/ {L5(X,) — (£1f) (Vs) } ds ] =0.

0

Proof. Given in Section 7. |

lim E° [

e—0

We next claim that the effect of the G§’s is negligible; the proof shows that this is
true for ¢ € {1,2} exactly because of the glueing conditions.

Proposition 4.11. Fiz times 0 <11 < ry--- < 1y < s < t and test functions
{pj;i=1,2...n} C Cy(R%). Then

tAe n

gi_% E ne G (Xu)du 1_[1 @;j(Xr;)| =0
]:
forie€ {1,2,3}.
Proof. Lemmas 7.1 and 7.2. O

We thirdly claim that K¢ is negligible; the main idea is that X does not spend too
much time near 03.

Proposition 4.12. Fixt > 0. Then

tAe
lim E° { K¢(X,)ds
e—0

|0

Proof. Given in Section 7. |

0

The combination of Propositions 4.10-4.12 is
Proposition 4.13. Fiz f € 2" and t > 0. Then

i [ [ {00 - 2o} as] <o

e—0
Proof. Obvious. O

We also can give the

Proof of Proposition 4.1. Combine Lemma 4.8 and Proposition 4.13 with the stopped
martingale problem of Definition 2.3. We note that by the definition of 21 (viz.,
that (£1f)(®) = 0),

t tAe
/ (L11)(Y,)ds = / (L F)(Y,)ds.
0 0

We also note that for any F C T’ which does not contain [z.], PH{X! € F} <
lim. o P*{Y; € F} = 0. Thus PH{X] = [z.]} = 1. O
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5. RESIDENCE TIME

Here we show that X does not spend too much time (under P¢) near 93. We will
directly use this to prove Proposition 4.12. It will also help us prove Propositions
4.10 and 4.11.

Proposition 5.1. Fizt > 0. Then

o tAe 1
lim E° [/ SX[,(;,(;](Z)(XS))ds < 0.
0

£,0—0

Proof. Define

ug(d) = /:o(d - 3)%X[—6,5](3)d6’; deR
then
iis(d) = %X[—a,a](d)
for all d € R and there is a C; > 0 such that
us(d) < Ci and  Jis(d)| < Cy

for all d € [-D,D] and all 0 < § < 1. The martingale problem tells us that for
0<t<e,

us(D(X,)) = ug(D(Xo)) + / i5(D(X,)) 2D (X,)ds

t
+3 | Fu-sa(®(X) @D(X), dD(X.)) ds + N

where N is a P°-martingale. Recalling now the neighborhood N defined in (6), we
set
1
Co %~ inf (dD(z),dD(z)) >0 and Cs %2 sup |-ZD(z)| < 0.
2 zeN zeEN

We thus have that for 0 < ¢ < e and § < min{s,1},

t
1
201 > us(D(X¢)) —us(D(Xo)) > —C1Cst + Cz/ 5 X1-6,0(D(Xs))ds + Ny,
0
and this easily implies the result. |

6. STOCHASTIC AVERAGING

Our goal here is to prove the basic results of stochastic averaging. First, we will
average away from 93, and then we will average in a boundary layer near 03.

6.1. Averaging Slightly Away from the Boundary. Here we will prove an
averaging result for functions whose support is slightly away from 3. In order to do
so, we use the specific structure of H (given in Assumption 2.4) to ensure that the
averaging calculations, when written in terms of ®, are regular near d3. This will
also play a role in our later considerations of averaging at 0.

To begin, define the flow

g7 (z) = VD(g7 (x))

D t>0,zeR
90($)=$5
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then by (2), g¢(2) = g pn-1(,),(z) for all z € S\ 5 and all t € R, where g is as in
(3). Define also TP : (=3, D] — R by
TP(© () = inf{t > 0: gP(z) = o)

= [ 100kt )

y€D~1(z)

for each z € S such that D(x) > —s; it is easy to see that T is indeed well-defined
and finite on (-, D]. For any ¢ € B(S), define AP¢ € B((—s, D)) by

1 T° (9 (2))
(16) (AP)O6) = gy [ P

for all # € S such that D(x) > — (again, it is easy to see that AP ¢ is well-defined).
We note that if ¢ € B(S), then ¢ is in the domain of A° and

(17) (AP9)(D(2)) = (A°9)([z))
for z € S\ 3. Finally, define

(15)

(18) by(9) & max{0,9}7; WeR

then H = b,(®) and we can rewrite (2) as VH = nb,_1(D)VD.
Our first averaging result is

Lemma 6.1. Let w € C°(R) be such that suppw C (0,00). Fiz p > 0. Then
there is a constant C > 0 such that for any ¢ € C*(S),

/ (6(X.) — (A°9)([X.])} @(D(X,)/P)ds
for all e > 0.
Proof. Define

=]

] <2 PO + 1))l s)

TP (D(a))
(19) "0 ey [ elE)s

for all x € S such that D(z) > —s. Then

TP (D(a))+t
5(6P @) gy | (5~ 1)6(a? (z))ds

for all such z. Differentiating this with respect to t, we see that

(20) (9D®)(x) = d(z) — (AL$)(D ()
for all z € S such that D(z) > —s. Set next
@) a(@)w(D(x)/e”)

T b1 (D(x))

for all z € S; it is easy to see that this is well-defined on all of R? (since supp @ C
(0,00)). Then (using (2) and (17))

(VHE)(2) = {¢(2) - (A°¢)([e])} w(D(z)/e?). =z €S
Some simple calculations (which use the fact that the support of w is strictly
contained in (0, 00)) ensure that there is a constant C' > 0 such that

(21) 18°(lc2(s) < CeP |16l c2(s)
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The martingale problem thus tells us that
tAe
/0 {8(X,) = (A°B) (XD} =(D(X,)/e)ds = &2 {*(Xine) — °(Xo) }

tAe
—¢’ / (gci)g)(Xs)ds - 52Mt/\e
0

where M is a P°-martingale with quadratic variation

t
(M), = / <d<i>5,d<i>5> (X,)ds. 0<t<e
0
Using (21), we get the stated result. O

6.2. Stochastic Averaging Near the Boundary. We next need to carry the
idea of stochastic averaging in to 0.

Proposition 6.2. Fiz w € CP(R). Fiz times 0 <11 <1r9--- <1, <5<t and
test functions {p;; j = 1,2...n} C Cy(R?). Then there is a C > 0 such that for
any ¢ € C*(R?),

(22)
e | [ / (X))@ (X)/e) {9(X0) ~ (AP du [[ (Xe,)

< C(A +t)e”|[gllcame)

for all € > 0, where b, is as in (18).

Remark 6.3. Note that if D(z) is on order €¥, then ¢ 2b,(D(z)) is only of order
g~2+vn_ The residence-time result of Proposition 5.1 thus would only give us that
for some C > 1

(23)

tAe
/ ba(D(X))w(D(X,)/2*) {#(Xa) — (AP $)(X }duH% )

tAe

< Olldlloge ™ "E [ / e®x)/) du]

S 025—2+un+u _ 02 v(n+1)—2 CZ

(remember from Definition 4.2 that v = 2/(n + 1)). The point of Proposition 6.2
is that averaging gives us just a bit more, namely an extra power of &”.

Remark 6.4 (PDE for Glueing Condition). We note that the absolute value signs
in (22) are outside the expectation (whereas in Lemma 6.1, they were inside). This
reflects the fact that this result is essentially a martingale result. To see this, define

G5 (z) € e 72b,(D(2))w(D(2) /") {g(x) — (APH)(@)}. =z €8
Suppose that for each & > 0, we can find ¥¢ € C?(R?) such that
(24) e e
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on S. Suppose furthermore that
: -V g _
lim e™[[¥%lgs) < o0
Then the martingale problem tells us that

tAe B tAe
Gf (Xy)du =~ / (L°T4)(X,)du

sAe

= {"I’E(Xt/\e) - lIje()(s/\e)} + Mipe — Mgpe = Miype — Mgpe

sAe

where M is a P°-martingale. By optional sampling, we then have that E° [(M;s, —
M;spe)|-#s] = 0, which would then finish the proof. Our honest technical goal is
consequently to approximately solve the PDE (24) with sufficient accuracy. We
note that the operator £2.%° has an order-one drift and a small diffusive term.
Thus, we have a singular perturbation problem.

Central to our arguments will be some Khasminskii coordinates. First, let C be
a curve in N which crosses all of the ®~!(d)’s in A/ transversally. To be specific
about this, fix z* € 93, and let

OREACY
for all ¢ € (—5,5), where {¢;t € R} satisfies (46) (thus D(y(¢)) = —t for all
t € (—s,x)). Set C e (=3¢, 5); then
N={gP(x): z€C, 0<t<TPD(x))}
For each z € C, define

t
O(aP(z)) = / (dD, dD) (gP(z))ds

for all 0 < t < TP(D(x)). For each d € (—, x), define

a(d) ¥ sup{O(z) : D(z) = d}

. (@9,dD) () _,
= /m-w) D@l

It is clear from the second representation that a is C*™ on (—s, ) and that
inf_,.«4<,ca(d) > 0. Then the map z — (0O(z),D(z)) is a homeomorphism from
Nto{(0,d) eR? : —x<d <3, 0<0<a(d}. Itisalso clear that

(25) (VD,VO)rr:(z) = (dD,dD) ()

for all z € N\ C. This will be crucial; informally, it means that equal increments
of © correspond to equal amounts of diffusion across 03.

Let’s now get back to the issues raised by Remark 6.4. Instead of deductively
identifying how to find the ¥¢ described there, we will develop the answer. The
reasoning leading to the answer may be easily identified by reading our arguments
backwards.

First, define ® as in (19). Let’s convert ® to Khasminskii coordinates. There is
a ® € C*(R x R) such that

®(z) = (0 (z),D(z)) zeN

(26) . .
80+ a(d),d) =d0,d). 0eR |d<x
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The combination of (20) and (25) imply that
od

9(z) = (AP¢)(2) = (VDR)(2) = 55

for all z € N\ C and thus that

6°(2) == 0(0() 5 (00, D) (22 (19,09) (o

(0(2),D(2)) (dD,dD) (z)

- E*H”bn,l(@(z))g—j(@(z),g(x))@ (

for x € N'\ C, where

b1/, (D(z))
3

) (dD,dD) (z)

& (d) ¥ w(d)d”
for all d € R. We write bn(d) as bn_1(d)d in deference to the fact that VH =
nb,_1 V. We prove the following result in Section 10.

Proposition 6.5. There is a ¥ € C*(R x R;) such that
T (60 + a(0),d) = ¥(8,d)

ov (n +1)%2 82¥ n?—100¥ L 5
n%(aad)‘*‘ 3 W(Ga )+8—d%(05d) —5(6,0)c(d)

- 09
for all (8,d) € R x (0,00) and

0w
5760 =0

for all 8 € R and such that for some C > 0 (not depending on ®)
D29 (68,)| < ClI®llcrmxqope©
for all (8,d) € R x (0,00) and for any multiindex o of degree 2 or less,
Proof. Given in Section 10. a

Note the d in the denominator of third term on the left-hand side of the PDE for .
Note also that by (19) and (26) there is a constant C' > 0 which does not depend
on ¢ such that

12/lc4®x g0 < Clldllcaan-
Define

for all z € N'. We have
Lemma 6.6. Let U be as in Proposition 6.5 and define

bu/(0(z)
PeBEN), )l <

() ¥ er (@"(m),
for oll x € N'. Then for each e > 0,
i) ¢ e C1(WNV)
ii) ¥¢ is C% on N\ (03 UC)

iil) =P (x) 1/ limyeJ\%\_()zam;,uc) Z°U¢ (y) exists for all x € 93U C.
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Furthermore there is a constant C > 0 such that
|(£°9%) (@) - G ()] < Cligllcs iy exp [~CH D (@) fe]

(27) VA, %) () < Cllllcs vy exp [-C D (@)1 fe]
|9°(z)| < Ce”[[gllcs ()
forallz € N\ (3UC) and e > 0.

The definition of ¥¢ can more explicitly be given as

. e’ ¥ (0°(x),0) if —x<®(x) <0
PO = erd (00(@), 2 i 0 < () < ¢

Proof of Lemma 6.6. Clearly ¥¢ is C* on N \ (03UC). In view of the continuity of
b1/, and the periodicity of U, it is fairly easy to see that ¥¢ has a limit at each point
of 93 UC, so ¥°¢ is continuous on all of N'. We next need to show that all first-order
derivatives tend to a limit at each point of 3 UC. Note that V®(z) and VD (z)
span all of T,R? for each € N. From the periodicity and boundary conditions
of ¥, we also see that VO and VO P both have limits at each point of 83 U C;
thus ¥¢ € C'(N) (note that by, is differentiable since 1/v —1 = (n —1)/2 > 0).
Thus claims i) and ii) are true. Next, let’s compute .= ¥<. We see that

(28) (£°°)(x) = na“‘bnl(@(w))a{g?;)) 663 (996)(x)
Lo, (0() L (49,49) (0
Vﬁl(yil_l) v—1 6~ £ =
f D @)D (9, 40) () + I () + I (x)

2
o T n 2 92
= "2, 1 (D(x)) (dD, dD) (z) {na(;();))%_‘;’ L ;1) %Tf
p (bl/u(f(”’))> ?93}”5( )+ I3 ()

for all z € N\ (83 UC), where
Ii(e) ey 1<©(x)){§2—‘§(m>< )+ o (d6°,dD) (v )}
(20)

() e {%‘gww) #1220 (e d67) o )}

where in both (28) and (29), ¥ and its various derivatives are all evaluated at
(©°(), b1/, (D(2))/e). Thus

(35\1,5) _ +ZI€
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for all z € '\ (03 UC), where

I5(0) 22, 1(0(0) (49,09 (a0 SN EE (0 g), -2
Ii(z) &2, 1(0(2)) (49, dD) (2) {2—?(6%1:),0)
8&’ ~ bl/u(g(x))
—%(@m,@(x))} o (22

for all z € '\ (03UC). From this we clearly see that lim  y—z  £°¥°(y) exists
YEN\(8;UC)

for all z € 83 UC (the fact that ¥ is C? at R x {0} ensures that It and I tend to
zero at 03).

In light of the exponential decay of Proposition 6.5, we next see that there is a
C > 0 such that for all z € '\ (93 U C),

|17 (@)] < Ce” e Vl|glcan) exp [_C*IID(HJ)P/"/E]
= Cli¢llcsw) exp [—C_1|£)(;c)|1/"/5]
[15(2)] < O“lldllcy exp [~C~ D) /e]

for all € > 0. Similarly, we see that there is a constant C' > 0 such that for all
zeN\(0;U0),
75 ()] < Ce" b, (D (@) dllos o exp [~C 7 D) /e
S CEV72+V’I’L||¢||C4(N) exp [_C*ll@(l_ﬂl/u/g]

< C||¢||c4(N) exp [—C—1|@(x)|1/u/s]

for i € {3,4} and € > 0. This gives us the first bound of (27).
To get the second bound of (27), we compute that

(dT°, dT°) (z) = 2 (%’) (dO°,d0°) (z)

FUTE R, (D) (%—3) (19, D) (2)

oY ¥

+ 21/_16”_11)1/,,_1(@(11}))%% <d®o, d@) (.Z')

where, as usual, ¥ and its various derivatives are all evaluated at (©°(x), by v (D(z))/e).
Again using the exponential decay Proposition 6.5, we see that there is a constant
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C > 0 such that

(%) (0°(2), by (D(2))/¢) (d6°, dO°) (x)

< e gllEauy exp [~C 7D (@) /e]

v, (D)) (g—z) (0°(@), byu (D(2))/2) (4D, dD) (x)

< a2 RALD| g2, ) exp [~C7HD()] M /]
< CllliZsny exp [-C' 1D (@)[ /]

21" 1y, 4 (D)) (2—32—3) (6° (), bu/ (@) /¢) (d6°, dD) (@)

< Cev—1+v(1/v=1) ||¢||2c4(N) exp [—C—1|©(x)|1/u/s]
< CllliEsxy exp [-C D (@) /]

for all € > 0. This gives us the second bound; the third is clear. |

Let’s now return to the proof of Proposition 6.2. We would like to apply the
martingale problem to ¥¢. There are two remaining obstacles. First, ¥ is defined
on N rather than all of R?, and second it is not even C2 on NV (the second derivatives
may have discontinuities on 93 U C). The following approximation result tells us
that the continuity of ¥¢ is in fact sufficient.

Lemma 6.7. Suppose that ¥ € C1(R?) and that ¥ is C? on R2 \ (03UC). Suppose

also that im  y—z  L°U(y) exists for all t € O3UC. Fiz 0 <711 < 719--- <
z€R?\(83UC)

rn < s<tand{p;; j=1,2...n} C Co(R%). Then for every e >0,

tAe

B [{\P(XW) ) - [l e (Xm] =0.
sAe =1

Proof. Mollify . |
We now can give the

Proof of Proposition 6.2. Let’s cut off ¥¢ near the edges of N. To do so, let n €
C>(R;[0,1]) be such that n(u) = 0 if |u| > 23¢/3 and n(u) =1 if |u| < 3/3. Set

e (z) = n(D(x)) ()

for all z € S. Then we have that ¥¢ € C'(R?), ¥¢ is C% on R? \ (83 U C), and

lim yoe  Z°U%(y) exists for all z € 83 U C. Furthermore, we can compute
YER?\(83UC)
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that
(£°8)(@) - () = n(D(@)) {(£°¥°)(@) - G*(a))
+ () {H(O@)(£D)0) + 5iD() (@9, 49) (2) |
+1(0(@)) (d¥°, dD) (@)
for all z € R? \ (83 U C). Hence there is a C' > 0 such that
L () — GF (x)‘
< Cligllos) {* + exp [~CH D@ 2] Xpess 250151(D(@)) |
< Cligllosw) {&” +exp [-C 7 (/3)/7 fe] }

foralle > 0 and z € '\ (93UC). We now use Lemma 6.7 and the ideas of Remark
6.4. We see that there is a C' > 0 (which does not depend on ¢) such that

E [ / tizGE(Xu)duﬁsoj( )l

A

tAe 1
< Cll9lles w2 {s" +E° [/ {5" +e© /E} du] }

for all € > 0. This proves the result. O

Ae

7. PROOF OF MAIN STEPS

Let’s first prove Proposition 4.12.

Proof of Proposition 4.12. Define

def ; :
ok @ | - i)
zES
5”553(6:5)525"

< s {IF@ - SO IFEEE) - f0I)
E"Sg(eav)g2s"
We now use the bounds on the derivatives of f; and ff given in Lemmas 4.5 and

4.6. We find that for some constant C > 0, wi () < Ce¥~" for all € > 0. Thus'
lim, o wk (€) = 0 and hence for some constant C > 0,

-

which, by Proposition 5.1, gives the desired result. a

tAe

reCeas|| < conem [T Srna@e/ea]

0

Next, we give the

1 ’ _ 2
We use here the fact that v/ < v = i
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(@) 1-¢@/e)

4
i
i
)
ev 2e¥
G®@/er) G(®@/ef) o (D/eP)
e <
—2eP —gP el 2eP

FIGURE 4. Cutoff Functions for Proof of Proposition 4.10

Proof of Proposition 4.10. Let (;, (« and {r be a partition of unity such that
supp¢; C (—o0,—1), supp ¢ C (—2,2), and supp(r C (1,00). Fix next p such
that

2 -4V
30 20 i — 3
(30) 1/<p<m1n{1/,n+1},

our choice of v and v/ ensure that we can do this?. Keep in mind the statements
of Lemmas 4.5 and 4.6. See also Figure 4.
Step 1. Since P > ¥, we have® that

L8 (2)(,(D() [eP) = (L ;) ()G (D(x) [€P)
for all z € S. Thus since the support of (;(D/eP) is contained in 3°,
tAe

(LX) = (21F) (V) G (®(X,) /<) ds ]
< Iim .2 = £ flloge) =0

(31) lim E° [

e—0

0

Step 2. Tt is clear that

20’ €
supe sup |Lf (z)| < oo.
e>0 z€S
—2eP <D (x)<2e?

2 In order for such a p to exist, we need that

1 1
u'<min{z,—}: .
2'n+3 n+3

3 We use here the fact that p < v.
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|

tAe
<im0 | [ xaa@()/en)ds| =0
0

Thus there is a C > 0 such that

(32) lim E° [

e—0

/0 (LX) - (1) ()} G(®(X)/eP)ds

e—0

- , tAe 1
< lim Ce? ' [ / 6—pX[—2,2](©(Xs)/Ep)ds] =0,
0

e—0

the last equality following from our choice? of p.
Step 3. Note next that by Lemma 4.6, there is a constant C' > 0 such that

12 Felloz sy < Ce™

for all € > 0 (note that we are taking the C? norm of .Z fg). Thus by Lemma 6.1,
there is a C' > 0 such that

/0 e {L7(Xo) = (£7F) (Vo) } (r(®(X,) /e”)ds

S 05271)("4_1)74”/ + ||$Df1€ _ ngD”C((O,D))

By our choice of p, this last term tends to zero’. Combining (31), (32) and (33),
we have the desired result. |

(33) E° [

Now let’s prove the part of Proposition 4.11 corresponding to G5 and G5.

Lemma 7.1. Fig times 0 <71 <79--- <71y < s <t and test functions {@;; j =
1,2...n} C Cy(R?). Then fori € {1,2},
tAe n
lim E° G5 (Xu)du [ #; (X)) | =0.
j=1

e—0 sAe

Proof. For each ¢ > 0, let ¢ and ¢5 in C*(R?) be such that
¢i (@) & (df7,dD) (v) - (dff,dD) (x)

(34) aet F5(3) — Fi(@)
¢5(x) = W

for all z € S such that ¢ < D(z) < 2¢”. Lemmas 9.8 and 9.9 give us a C > 0 such
that

(dD,dD) (z)

165 llcs) < Ce™
for i € {1,2} and € > 0. Let’s also define

o ()
w1 (9) € -2
1 f °<*
w2(19) dzaf _219"71’

4We use here that p > 20/,
5 We use here that 2—41' —p(n+1) > 0. The combination of this and footnotes 3 and 4 gives
(30).
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and observe that for all z € S
—e {(D()/e") = e w1 (D(x)/e")bn(D(x))

5 D@ED()/") = e wa(D(a) [ ha(D ()
and thus
Gi(2) = e w1 (D(2)/€")bn(D(2))¢5 ()
G5 (@) = e w2 (D (@) /e”)bn(D(2)) 95 ().
Thus, by Proposition 6.2 and the triangle inequality, there is a C' > 0 such that

tAe

(35) |[E° < C(1+t)er =

G5 (Xu)du [] ¢5(Xr))
j=1

sA\e

Ne

tAe n
+e2|E [ [ @000 ) AP DX du [ 05X

j=1
for e > 0 and i € {1,2}. Now define
(36) wie) € sup [(AP)(d)];
ev<d<2e?
Lemmas 9.8 and 9.9 in Section 9 ensure that (due to the glueing conditions)
(37) gl_r}(l) wi(e) =0

for ¢ € {1,2}. Thus by calculations similar to that of (23), we get that there is a
constant C' > 0 such that

i / b (@ (X))l (D(X,) /2) (AL ) (D(X%))du [ [ 5(Xo)

Ne

j=1
< Cwi(e).

Combine this, (35) and (37) to get the stated result; we here use our choice® of v
and v'. O

Finally, we prove the result for G5.
Lemma 7.2. Fiz times 0 <71y <r9--- <r, <s <t, and test functions {p;; j =
1,2...n} C Cy(R?). Then

lim E*°

e—0

=0.

Ne

tAe n
/ G5(Xu)du | 05(X,)
8 j:l

Proof. Note first that
AP (VD,V )R = 0.
Lemma 9.10 tells us that we can find a ¢§ € C*(R?) such that

(38) (VD,V f{)aw: (2) = D(2) 5 (2)

6 We need here that v’ < 5= ?,(nl—+1)
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for all z € N and such that AP¢5 = 0. Furthermore, it gives us a C > 0 such that
l¢5llcaay < Ce™™ for all € > 0. Define
w3(¥) € n{l- ()} VeR
then we can write
G5(2) = b (D(2))¢5 (2) w3 (D(2) /")
for all € S. By Proposition 6.2 and our choice of v and v'7, we thus get the
result. O
8. UNIQUENESS

The only remaining issue is uniqueness; we would like to know that there is only
one limit point of the P*-t’s. We shall prove

Proposition 8.1. The operator £1 generates a strongly continuous, positive, con-
traction semigroup on C(9M).

As usual, we endow C'(9) with the topology generated by the || - [|c(on) norm.
According to [5, Theorem 4.2.2], we need to prove three things: that 2! is dense
in C(9M), that £1 satisfies the positive maximum principle, and that the range of
A — Z% is dense in C(9M) for some A > 0. We begin with

Lemma 8.2. The set 9% is dense in C(M).

Proof. Fix f € C(9M). We will first kill the variation of f near x and ®. Let
¢ € C(R) be nonnegative, have support in [—1,1], and be such that {(J) =1
when || < 1/2. For each n, define

Falla]) & F (2D {1 ~ (D (2)) ~ ((n(D(x) — D))}
+ f()C(nD(2)) + f(@)C(n(D(x) — D)). z€S
It is easy to see that
(39) Jim [ fn = fllom =0
For each n, now let f/ € C*(3° UT') be such that
sup 1£([=]) = fa([=])] <

zES
|D(z)|>1/(2n)
|D(z)—-D|>1/(2n)

S|

(the f)’s can be constructed via standard mollification procedures). Define

Fallz)) & £2 (12D {1 = (D (@) — ¢(n(D(x) — D))}
+ (D (@) + f(®)((D(z) —D)); z€S
then
nh_{%o ||fn - fn”C(Sm) =0.

7 We use here that
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This and (39) imply that
lim || fn — fllcogam) = 0.
n—oo

Each of the f,’s is in C°°(3° UT) and each of them is constant in a small neighbor-
hood of x and ®; they are thus clearly in 21. a

The next step is to verify that .#1 satisfies the positive maximum principle;

Lemma 8.3. The operator £* satisfies the positive mazimum principle; i.e., for
f € P and x* € M such that sup,con f(z) = f(z*) > 0, we have that (L1 f)(z*) <
0.

Proof. If z* = ®, then by definition of 2, (ZTf)(z*) = 0. Assume next that
z* € 3°UT. Since .#t islocal and can be represented by a strongly elliptic operator
on 3° and T', we must here too have that (Z!f)(z*) < 0. Finally, assume that
x* = x. By assumption that f attains its maximum at x* = %, we have that
Ginnerf > 0 and Youterf < 0 (use Lemmas 4.4 and 9.5 for Yyyterf and use Lemma
9.11 for %nner); hence %innerf = Youterf = 0 and thus (using Lemma 9.5) fD(O) =
Gouterf/05(0) = 0. Since we have assumed that « is a local maximum of f and
fp € C*([0,D]) (Lemma 4.4), we thus have that fp(0) < 0. Finally, we have that

(£ = lim( L0 1p)(d) = 505(0)fi(0) + bp(0)fp(0) < 0.

This completes the proof. | |

= lim
N

Finally, we prove

Lemma 8.4. The range of A\ — .1 is dense in C(9M) for some A > 0.

Proof. Tt suffices to fix a ¢ € C*°(9M) and a A > 0 and find an f € 2T such that
(40) (L) (@) = Af(2) = (). zeM

We separately consider several PDE’s on 3° (a domain in R?) and on I' (diffeomor-
phic to (0,1)). Let f; and g; be weak solutions of the PDE’s

Lf—A;=¢ onp°
f;=0 ond;

and
Zg;—Ag; =0 onjy°

g; =1 on 0;
and let fr, g.,r, and ge r be weak solutions of the PDE’s
Zfr—Mr=¢p on(0,D)
fr(0)=0
fr(D)=0

and _
Zgr —Age,r =0 on (0,D)
9*,1“(0) =1

9*,F(D) =0
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and B
Zger —Aeor =0 on (0,D)
9o,r(0) =0
9®,F(D) =1

By standard results [6, Theorem 6.2.5], all of these PDE’s have solutions (to directly
apply the results of [6, Theorem 6.2.5], one may first subtract off smooth functions
which satisfy the boundary data); furthermore, by standard smoothness results [6,

Theorem 6.3.6], these solutions are infinitely smooth. We will find a solution f of
(40) of the form

. f3(z) + Cug; () ifx €3°
f) =< ¢, if o € 03
fr®@(@)) + Cigsr(D(2)) + Coger(D(z)) ifz€8\;
for some choice of C, and Cg. First, note that f € C(9M) no matter what the
choice of C, and Cg. Seconc}ly7 f € C2(3° UT), and by virtue of the above PDE’s

and the continuity of ¢ and f, we know that .Z(fon) € 2a (unravel the notation).
Thirdly, we calculate that

(Zpfp)(D) = Mp(D) + ¢p(D) = A\Cq + ¢p(D);

to ensure that hm[ [jz]_>® (gavef) ([_’I}]) = 0, we thus need that Cg = _WD/\(D)_
z]€;°Ur
Finally, the glueing conditions require that

D
gginnerfa + C*ginnergg = ggout:erfr‘ + C*gouterg*,l“ - (’DDT()gouterg(%,F-

Thus we want to take

(41) C. = Gouter JT — ‘pD)ED) Douter9®,r — Ginner [
’ ginnerga - gouterg*,l‘

?

but we need to make sure that %innerg; # Youtergx,r- 1o do so, consider the function
9;(x) ifx €j3°
9([z])) =<1 if z € 03
gr(D(z)) ifxzeS\;.
If “inner9; = Youtergx,1, then we have constructed a nonzero element of 2t such

that .#tg — Ag = 0 (it is easily checked that g € 21). Since £* obeys the positive
maximum principle, it is dissipative [5, Lemma 4.2.1], and so

0 =219 — Agllo@my > Mlgllcom),

so in fact g = 0. Thus we cannot have that %nnerd; = Zouter9s,r, 50 (41) makes
sense. O
We have

Proof of Proposition 8.1. Use the above results and [5, Theorem 4.2.2]. d
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9. BEHAVIOR OF TEST FUNCTIONS

Here we prove various results about the test function f (which is assumed to
be in 2'). We also prove the approximation results of Lemmas 4.5 and 4.6 and
give some relevant results about these approximations. Thirdly, we prove various
necessary results about the glueing operators %inner and “outer- This section will
rely fairly heavily upon some classical PDE theory, for which we refer the reader
to [6]. The harder part of our analysis will be on the 2-dimensional domain 3°; in
interest of keeping our arguments as parallel as possible, we will frame our simpler
1-dimensional analysis on [0, D] in the analogous ways.

We begin with a standard result.

Lemma 9.1. Fiz g € C(3) and a constant k € R. Then there is a unique solution
ugx € H*(3°) N C(3) of the PDE
Lug=9g inj°
(42) g9,K g 3
Ugx =Kk on 03

Fiz next a nonnegative integer k > 0. If g € C*(3), then u,,,, € C*(3), and there is
a constant Cy, > 0 such that

llug.ellmr+zey < Ck {llgllcrey + 151}
llugkllcr iy < Cr {llgllcr) + |51}
for all g € C*(3) and k € R.

(43)

Proof. Step 1. We first of all claim that there is a unique u € H{ (3°) which weakly
satisfies the PDE
Lu = in 3°
(44) g F)
v=0 on 03
To do so, we use a standard application of the Fredholm alternative. Assume that
we have a weak solution v € H} (3°) of the PDE

ZLv=0 injp°
v=0 on 03

Since 3 and the coefficients of £ are all C*°, then [6, Theorem 6.3.6] v € C™(3).
Thus, by the maximum principle [6, Theorem 6.4.1], we know that v = 0. Hence,
by the Fredholm alternative [6, Theorem 6.2.4] (and since g € C(3) C L%(3)) a
unique weak solution of (44) exists.

Step 2. By standard regularity calculations [6, Theorem 6.3.4], we then have
that in fact u € H?(3°) and hence by standard Sobolev theory [6, Theorem 5.6.6]
that uw € C(3).

Step 3. Define now ug, . E oyt k. Clearly this satisfies the stated PDE. To
show uniqueness, let u} . € H?(3°) N C(3) be any other solution of (42), and define

@ Uy o —Ug,x On 3. Then £4 = 0in 3°, and thus @ € C*°(3°) [6, Theorem 6.3.3].

Since uy, , € C(3), we also have that @ € C(3). Thus, by the maximum principle [6,
Theorem 6.4.1], we know that in fact @ = 0.

Step 4. Assume now that g € C*(3). Then g € H*(3°) and by standard regularity
calculations [6, Theorems 5.6.6 and 6.3.5] we then have that in fact u € H*+2(3°) C
C*(3), and furthermore that there is a constant Cj > 0 such that (43) holds. O
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Similarly, we have

Lemma 9.2. Fiz g € C([0,D]) and two constants k1 and ky in R. Then there is
a unique solution ug ., ., € C*([0,D]) of the PDE

LDUgk1h =9 N (0, D)
Ug,k1,k2 (0) =K1
Ug,k1,k2 (D) = k.

Fiz next a nonnegative integer k > 0. If g € C*([0, D)), thenug x, x, € C*+1([0, D)),
and there is a constant Cy > 0 such that

llttg,m1,m2 llcr+1((0,0)) < Cr {l1gllcor(o,py) + 161] + |K2] }
for all g € C*([0, D)) and k1 and k2 in R.
Proof. We can explicitly compute things here. Define
d
b
I(d) &2 / D () 45
(AC)

for all d € [0, D] and note that I € C*°([0, D]). Define

~1(s) s ¢ e—1(s)ds
d + s=0
K

Ug,k1,k(d) = 275
! fs, e=1(5)ds fDO e=1(5)ds
+2/ / 2~ 1) gy g
s=0 Jr=0 ‘TD
—1I(s
f Oe ()dS/ / ) —(I(s) I(r) )d’I'dS
I(s)ds J/s=0 0 UD r)
for all d € [0, DJ; all the stated results follow from this. d

Actua,lly, ifg € Ck([O,D]), then we can bound ||ug’,€1,n2||ck+2([0,[)]) by ||g||ok([0’[)]),
but in the interest of keeping things similar to Lemma 9.1, we have stated a weaker
result; see also Remark 9.3.

Proof of Lemma 4.4. Combine together the results of Lemmas 9.1 and 9.2. O
Next, let’s give the proof of Lemma 4.5.

Proof of Lemma 4.5. Step 1. Since lim,_,5;(Z f)(z) exists, £ f is uniformly con-
z€3°

tinuous on 3°. Thus, we can find an extension F € C.(R?) of £ f. Fix next a
mollifier function i € C°(R*) such that f is even and [ . h(2)dz = 1, and define

Fo(z) & 2 / h (g) F(2)dz
z€ER?2 €
for all z € R?. Then lim._,o [|F* — (£ f)||c(;o) = 0 and
sup e[| F5[| or (2 < 00
e>0

for each integer k > 0.
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Step 2. Use Lemma 9.1 to solve the PDE
LfE=F° inj°
fe=f() ond;.
Thus lim. 0 [|-£f* — Z fllc;e) = 0. By Step 1 and the results of Lemma 9.1, we

thus know that lim. ¢ [|f* — f[|m2(;e) = 0 and limc 0 || f* — f||c(;) = 0. For each
integer k£ > 0,

sup ek 15 x5y < oo
e>0

Step 8. To finish, we need to extend f¢ (to Z;). Suppose that F' € C7(R x R, ).
Let ¢ € C°(R) be such that ¢(9) = 1 if [9]| < 1. Define

~ def | F(z,y) ifreR y>0
F(Z’,y) = 1 8 F i
CW) X<t iz (€, 00y ifzeR y<O0.
Locally using this construction near 03, we get the desired extension. O

Similarly, we give the

Proof of Lemma 4.6. Step 1. Since the limits

lim(Zp fp)(d) = lim (£11)([=])
[z]er
lim (£ fp)(d) = Tim (£f)([z])
d D [z]—-®
[z]er

exist, Zp fp is uniformly continuous on (0, D). Thus, we can find an extension
F € C.(R) of Zpfp. Fix next a mollifier function & € C>*(R) such that & is even
and [, _ i(2)dz = 1, and define

Fo(d) 4 e / h (%) F(2)dz
for all d € R. Then lim._,q ||F*© — (.,?Jff)DHC((O’D)) =0 and

sup || F* || on () < o0
e>0
for each integer k > 0,
Step 2. Use Lemma 9.2 to solve the PDE
Zpff =F° in (0,D)
fr(0) = f(%)
fi(D) = f(®).

By Step 1 and the results of Lemma 9.2, we thus know that lim. ¢ || f*—f[|c1(0,p)) =
0 and that

sup e (| £l (jo.pp) < 00
e>0
for each integer k > 0.

Step 3. To finish, we need to extend fg (to Z»). Suppose that F' € C7(Ry). Let
¢ € C°(R) be such that ((¥) =1 if || < 1. Define

F()dzef F(y) N ify>0
C(y)2j57;_1%;(0)yj if y <0.
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Locally using this construction near 0 and D, we get the desired extension. |

Remark 9.3. The facts that ||f; — fllm2gey = 0 and [|ff — fpllcr(o,py) — O are
exactly what is needed to approximate f with f¢ in %nner and %uter; see Lemmas
9.8-9.10).

Next, let’s make an expansion of test functions near 83. For functions on [0, D],
this will simply be Taylor’s theorem. We also derive a similar expression for func-
tions on 3 which are constant on 0.

Lemma 9.4. First, fix F € CN(R) for some integer N > 2. There is a function
Tr,r € CN2(R) such that

F(d) = F(0) + dF(d) + d*Tr r(d)

for all d € (=3¢, ). For each nonnegative integer k < N — 2, there is a constant
Cr > 0 such that

1Tr, Fll ok ((—se,30)) < CrllF lor+2((—s¢,50)) -

Next, fir F € CN(R?) for some integer N > 2 such that F|(93 = F (where F is
a constant). Then

(VF, VD)rr2(x)

45 dF,d®) (z) = d®,dD) (z

(45) (ar.9) (r) = S ot (40,40 (@)

for all x € 83 and secondly there is a function T, F € CVN—2(R?) such that
= (dF, dD) 9

for all x € N'. For each nonnegative integer k < N — 2, there is a constant Cp, > 0
such that

”-‘LF”C’“(N) < Ck”F”C’“‘F?(N)
Proof. When F' € CN(]R), we directly have via Taylor’s theorem

Tr,r(d) = /1 rF(rd)dr

=0
for all d € R The bounds on Tr r easily follow from this.

Consider next F € R? as required, and fix x € 83. Since F is constant on 93,
(VF,VD)rg2(z) = 0. Consequently (by standard projection arguments),
(VF,VD)rg2(z)

VD@ B

Since the map ¢ : T,R? — T*R? defined by (Vo(z) ¥ dé(z) (for ¢ € CL(R?)) is
linear,

VF(z) = VD (z).

(VE,VD)rr2(z)

F @) = 00 B

d®(z).
This implies (45).

Fix next a flow {¢,; t € R} of diffeomorphisms of R* such that
; VD
$,(2) = oS —(¢,(2))  tER ¢ (z) EN
249 = [0l 2

8, (@) = .

(46)



38 RICHARD B. SOWERS

Then D(¢, (@) (z)) = 0 for zx € N'. We apply the Taylor remainder theorem to the

function ¢ — F(thz)(w)) to find that

(VF, VD) 1ge

F@) = F+ 20 950,

(z) +2%(2) T, p(2)

where

RS VD (VEF, VD)1zs i
(@) = /szo(l )<”v©”T]R2,v< IVD|7g> >)TR2 (ésg(w)( ))ds.

Note now that in light of (45), we have that

(VF, VD)gme (dF, dD)
D0 @~ (@)™
 (VE,VD)rwe, . (VF,VD)pw
= V@R D T VD) By Lo )
(dF, dD) (dF, d®)
(@.d0) Lo @) ™ 112 amy @
= —D(2) P p(2) + D) 4 ()
where

1
2 def V@ ((VF V@)TRQ))
T) = — ,V x))ds
5.7 (@) / (nvsnm DR /) g 0@

det [ \%0) (dF, dD)
7@ 2~ [ (fente ¥ <<d©,d©>>)m2 (y00) (08

Set ;. F def vr— g+ T p. The bounds on T, r follow from the explicit
formulae. U

Our next task is to show that %unerf and Gouerf are well-defined for f € 2.
Let’s do the easy part first.

Lemma 9.5. The quantity Gouterf is well-defined and Goyserf = a%(O)fD (0).
Proof. For x € S\ 3,

(df,aD) (o) = fo®@(@)) (40.49) (o) = fo(®(@))oh(D(x).
By Lemma 4.4, fp(0) = limg~ o fp(d) exists. O

We next want to study %nnerf- Again, we arm ourselves with a tool from the
theory of PDE’s. For each d € (—s, »), we let Ty : H'(3°) — L?(®71(d)) be the
standard trace operator [6, Section 5.5]. For ¢ € H'(3°), define

(AT(P)(d) d:ef yeD—1(d) (ngo)(_y)||V©(y)||;R2jfl (dy)
Jyeo-1(a) IVDW) I 7R2¢" (dy)
for all d € (—s,0]. We note that if in addition ¢ € C(3), then ATy = APy on

(—,0], where AP is as in (16) (i.e., AT is an extension of AL to H'(3°)). We will
also use the following auxiliary result on the smoothness of A”.
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Lemma 9.6. There is a constant C > 0 such that

[(APp)(d) — (ATe)(d)| < Cliglla rz) V]d — '
for all d and d' in (=3¢, ) and all p € H*(R?).
Proof. Fix ¢ € C*(R?) whose support is contained in (—1,1)2. Then for any

“1<y1 <y2<1,
1 Y2 6
14
== (2, y)dy dx
~/$:—1 /Z/_yl dy

/: so(m,yz)dw—/l o(z,y1)dz
< m\//lz_l /y; (§—§<x,y))2dydx.

=—1 r=—1
By standard transformations, approximations, and covering arguments, we get the
stated result. |

We now prove

Lemma 9.7. The quantity Yipnerf is well-defined and

A _ (a7 (1, VD) 1z (4D, do)
Bunerf = (A7 (,49)) (0) = (A7 LI (o)

both of these quantities begin well-defined.

Proof. First, note that since f € H2(3°), the arguments of AT are both in H(3°),
so both expressions for %nnerf are indeed well-defined.
Next, we observe that

Ginner f = g}% (AT <df: d@)) (d)a

if this limit exists. We approximate using the f; ’s of Lemma 4.5. By standard
properties of the trace operator, we have that there is a C > 0 such that

(AT (d@,d9)) () - (AT (df5,dD)) (@] < CIlf = FEllmsgee
for all —s < d < 0. Using Lemma 9.6 and the fact that AT is an extension of A,
we get that for some C' > 0,
|(AT (df,dD)) (d) — (AT (df,dD)) (0)]

<2C|If = fillaegey + CllFE Ny V-
First let € tend to zero and then let d tend to zero. This gives us the existence of

Yinnerf and its first representation. To get the second representation, note that by
Lemma 9.4,

VD7 g2

for every ¢ > 0. By the properties of the trace operator and since lim._,q ||f —
f5ll2(50) = 0, we get the alternate representation for %nper f- O

(a7 (af5,49)) © = (AT (VA VD)rw: (4, dg)) ©

The next task of this section is to bound some of the appropriate terms in the
proofs of Lemmas 7.1 and 7.2 (e.g., the ¢5’s of (34) and the w;(¢)’s of (36)).

Lemma 9.8. We have that lim._,o w1 () = 0 and sup,~q 55VI||¢§||C4(N) < 0.
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Proof. It is clear that all derivatives of ¢f of order 4 or less involve derivatives of
f; and f£ of order 5 or less; by the results of Lemmas 4.5 and 4.6, we thus get the
stated bound on [|¢{||c+(w)-

It is easy to see that

(AP45)(@)| < | (AP (afz,daD)) (@(x)) - (AP (df,dD)) (D ()|
<|(a® {af; ©>) )= (a7 (4F.40)) 0)

+|(a <df3,d©>) (0) = Fhnner f

Souterf = 15007 (0)| + [ 72 (0)7H(0) - fi (D)) (D (@))|

for any x € N. We now collect together a number of results we have proved.
We use the properties of the trace operators, Lemmas 9.5, 9.6, and 9.7, and the
approximation results of Lemmas 4.5 and 4.6. We find that there is a constant
C > 0 such that

lwi(e)] < C {672"’“/2 + 15 = Fllazge) + 1fp = Fellorqo,op + 5*2"'+"}

for all eV < D(z) < 2¢”. By our choice of v and v/, we have the stated result®. O

Secondly, we have
Lemma 9.9. We have that lim._,g w2 () = 0 and sup_- 56"I||¢)§||C4(N) < 0.
Proof. Recall that f; | 0 = fE(0) = f(%). We can then use Lemma 9.4 to write that
@ —fi@) _ @) -1 @) - K
D)  D(z) D(x)

(4f:,d9) (@)
:m"'@( )1 5. Fe — fE(®(2)) — D(2)Tr,z: (D())

for all z € N. Using the bounds of Lemma 9.4, we see that we can bound all
derivatives of ¢5 of order 4 or less by ||f~;||06(N) and || f£[|¢6((=s,¢)); by the bounds
of Lemmas 4.5 and 4.6, we get the stated bound on ||¢5[|c4(ar). Similarly, we see
that there is a constant C' > 0 such that

|45 (2) = 61 (2)] < e

for all z € S such that e < D(z) < 2¢”. By our choice of v and v/, we have that
lim,_, wo(g) = 0 since lim._,o w;(¢) = 0 (i.e., Lemma 9.8)° a

Thirdly, we have

8We use here that

v o<min{2 2} =Y - !
4’2 4 2(n+1)

9 We use here that
J < v 1
2 n+1’
The combination of this and footnotes 1, 2 and 6-8 give the restriction on v’ given in Definition

4.2,
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Lemma 9.10. There is a ¢§ € C*(R?) such that (38) holds. We may assume that
AP¢: =0 and that sup,se™ [|65]l o) < oo.

Proof. By Lemma 9.4, we may take
(df;,a)

(ZS;(.CL') = (?@,VW> (IL’) =+ @(.CL') (vgm% V‘l;);ji) (.73)
TR?2

Thus, derivatives of ¢5 of order 4 or less can be bounded by derivatives of f;f of

order 7 or less. The fact that AP¢§ = 0 follows from the fact that ¢3 is in the
range of V. a

Finally, we prove a result needed in the proof of uniqueness (viz. in Lemma 8.3).
Lemma 9.11. If f € 21 and f attains its mazimum on x, then Gipperf > 0.
Proof. Define

ut ™ [ @@ - 169} (9, 00) @) IVD@) et ()
r€D;

for 0 < t < 5. It is clear (by a calculation similar to the proof of Lemma 9.6) that
u is differentiable on (0, 5¢) and

. . _ _gD ,
}l\r% u(t) = —=T7(0)%nner f
(where TP is as in (15)). Furthermore, we have that lims 0 u(t) = 0 and that
/ li(6)|dt < oo
=0
(one can bound this in terms of || f||gz2(;0)). Thus

u(t) = / tzo a(s)ds

for 0 <t < 3. If Gpnerf < 0, then u(t) > 0 for ¢ > 0 sufficiently small, implying
that f(¢,(z)) > f(x) for some z € 93, contradicting the hypothesis that f attains
its maximum at *. O

10. KHASMINSKII PDE

Here we prove Proposition 6.5. We will construct ¥ by a Fourier expansion. For
each k € Z, define

a(0) aF
def 1 0% —27kf
= ——(6,0)e2mk01/2(0) gg
where, as usual, 1 4 /=1. We note that $o = 0 since ®(a(0),0) = &(0,0).
Formally, we want to write that

) 6.0 = o X ™06 (a)
kEZ

for all € R and d > 0 (the term 8/(n + 1) provides a convenient normalization).
We thus want that &, satisfy the PDE

P @+ S + T e = Y

&(d)
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or equivalently (after some simple algebra) that

(48) Eu(d) + V(@) + X260(d) = @(d)

d
where

> _ 2mkma/a(0)  16knm

P (n+1)2/8 T (n+1)2(0)
Let’s choose the A\;’s such that their real parts are positive. For positive k € Z,

define A ) A
+1 ™
A, 9 |L11/2 ™ — [E|1/2 ma/4
e P OBV AT TS O

and for negative k € Z, define

d:ef 1/2 4 ™ ]-_7': 1/2 4 ™M _no/4
e = [K n+1\ a0) V2 K 1V am®

We will show in Lemma 10.2 that (48) has a solution such that
li = lim & (d) =
Jim &(d) =0  and lim €r(d) =0

(i-e., these are the two boundary conditions which uniquely specify the solution).
We will also show in Lemma 10.3 that this solution has other desired properties
which we will need.

The d~! term in the first-order part indicates that solutions of Bessel equations
are somehow involved. Let’s first connect the homogeneous form of (48) to Bessel’s

ODE and establish a variation of parameters formula to solve the inhomogeneous
ODE (48).

Lemma 10.1. Suppose that J is analytic on C\ R_ and satisfies Bessel’s ODE
. j 9)2
Jey+ 28 (1-%) J(z) =0

4 z

on C\R_. Set ¢(d) % (Med)?/2J(Ard) for all d > O (using the principal branch

of z + 2¥/?); then ¢ : (0,00) = C is C*® on (0,00) and satisfies the homogeneous
ODE

¢(d) + %é(d) +A2((d) =0

for all d > 0. Next, assume that ¢ has no zeroes on (0,00) and define

def T RPN
(49) £d) 9 ¢(a) / o / & (s)s' 7 ((s)ds du

Ul_”<2
for all d > 0. If the constants of integration in this formula are chosen so that £ is
well-defined, then & is C2 on (0,00) and satisfies the ODE (48).

Proof. Straightforward. |

We want to use this result to solve (48) with the desired boundary conditions;
i.e., we need to select a solution of Bessel’s ODE to find a particular solution of
(48) and then select constants of integration for the indefinite integrals in (49). We
refer to [17] for relevant results about solutions of Bessel’s ODE.

For each v € R, let J, be the Bessel function of order v; i.e.,

v = (_Z2/4)m
(50) To(2) = (2/2)" Y T i m T D)

m=0
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for all z € C\ R_, where we take the principal branch of (2/2)? and where I is the
standard Gamma function. For k € Z \ {0} and d > 0, define

Gh(2) = )T 2 ()
and then
60 &@ -0 [ e [ a8 G dsdu
k(@) = —Ck TSIy k .
u=d ul C;% (u) s=0

We will prove below that this gives us the the desired solution of (48).

Let’s proceed by recording some known properties of Bessel functions which, in
addition to the representation (50), we will use in our efforts. We use [1] and [17]

as references. First, all of the zeroes of the J,’s are real when v > —1 [17, §7.6]
(and note here that —v/2 = —1/(n + 1) > —1). Secondly, we have that

52) J,(zet™?) = _2 cos (zetm/2 - YT _ T +ew/\/§€v(xeim/2)
wretm/2 2 4

where &, is some function such that lim, »u |&, (weE™/ Hlz < oo (see [17, Eq.
4.9.09] and [1, Eq. 9.2.1]). Finally, the derivatives of J, can be understood via the
relation

. 1
(53) Jo(2) = 5 {Jo-1(2) = Jon1(2)},

which holds for all z € C\R_ and v € R [17, Eq. 2.9.15]. We use all of this to get
some relevant bounds on (j’s.

Lemma 10.2. We have that
ov/2 .
li = li =0.
lim, Ck(d) T =v/2) and lim, Cr(d) =0
Furthermore, there is a constant C' > 0 such that

1 e|/\k\d/\/§ e\)\k|d/\/i

l _ ]
(54) C (1+ [Xe]d)-1)/2 = |Gk (d)] < o S,
1&e(d)] < C | Ak |2de Aeld/ V2
T T A G
fOT all d > 0.

Proof. For convenience define

o, def _uy = 2=
C°(2) = 22T, pa(2) = Z:O m!T(—v/2 + m + 1)

m—
for all z € C\R. Then

G (d) = ¢°(Ard)
for all d > 0. It is easy to see that

) . 3 ov/2 ) é—o(z) B ov/2
65 lm G =roary @ T = srm ATy

The stated results about (j at zero consequently hold. Next, note that

1 1
cosxT = 56_”{1 + eZz:c} + 56”{1 + e—Zzz}
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for all z € C and that for any v € R,

w4 U_” _ _” _ __ZE _‘T _ 2v 171'
—mfa _ 0T T\ _ T __M
Z(me 2 4:) \/§+Z \/§ 4 T

for all z > 0. Tt is thus not hard to see from (52) that for any fixed v € R, there is
a constant C' > 0 such that
1 ez/\/§ ez/ﬁ
C vz VI
for all sufficiently large positive real x. Using this and taking into account (55) and
the fact that all the zeroes of J_, /5 are real, we thus have that there is a constant
C > 0 such that
1 e/V? 1 e/ V2
- = o w1 /4 -
C sz < e < a5
for all > 0. This gives us the first bound of (54).
Let’s now look at the derivative of (°. Using (53), we have that

(56) < | Jy(zet™/h) < C

. v 1 1
°(2) = 521’/27{]—://2(2) + §ZV/2J—V/2—1(Z) - 52"/2J—u/2+1(z)

for all z € C\ R_. Thus by (56), we get that there is a constant C' > 0 such that
ea:/\/i
2(1—0)/2

for all z > 1. Taking into account (55), we have that there is a constant C > 0
such that

|§10($e:tm/4)| < C

o +m1/4 xre
|< (SL'@ )| S C(l 4 .’L')(3_V)/2

for all x > 0. This gives us the second bound of (54). O

Let’s next prove some desired results about &.

Lemma 10.3. The right-hand side of (51) is well-defined. We have that limg~ o & (d)
exists and that limg~ o £x(d) = 0. Furthermore, there is a constant C > 0 such that

(57) 1ED (d)] < O Ae|m v+ /2gd/C

for alld >0, k€ Z\ {0}, and i € {0,1} (where C,Ei) denotes the i-th derivative of
Ck)-

Proof. As we pointed out above, the zeroes of Bessel functions all lie on the real
axis; thus the (i’s have no zeroes on (0,00). Fix for a moment k£ € Z \ {0}. Note
also that since @ has compact support, the inner integral is bounded; in light
of the exponential growth of (; of Lemma 10.2, we can conclude that & is well-
defined on (0,00). Since limg~ o (x(d) exists but is nonzero, we also can conclude
that limgs o & (d) exists (we may use the fact that [j; 1/u'""du < o0). We can
furthermore note that

(58) &(d) =

Ck(d)
Ck(d)

&k(d) + Ar(d)
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where

1 d .

e (d) /_0 @ (s)s " (k(s)ds,

which holds for all £ € Z \ {0} and all d > 0. It is fairly easy to see from this that

limd\o ék (d) = 0
For convenience, let’s define

Ag(d) &

By d—ef|/\k|/\/—

for all k € Z \ {0}. Also, let d* > 0 be such that cww(u) =0 if u > d*.
It is easy to see that there is a constant C' > 0 such that

e (14 [Agfw) =)
<C
|£k | /_ /s 0X[O ,a* ] 1+ |)\k|d)(1 v)/2 ul-ve2Bru

1 Vﬁks

T+ Pals) 7

uAd*
—_ C / / Bkd—zﬂku-i-ﬁkS
u=d J s=

x (1 + [Alu) s
(1+ [Ap|d)T=72(1 + [Ag]s)T-2)/241—¥

dsdu

du du

foralld > 0and k € Z\ {0}. We now compute that for k € Z\ {0} and u >d >0
and 0 < s <uAd,

( + |)\k|u)1*V 1—v ( + |)\ |)1_V 3171/
(L + Pald) T2 (1 + [Ag|s) =) 2gi=v = ) A sy
1 1-v 8171/
<{=4|A = (14 |[Ag|s)t=0)/2
>~ (8 +| k|> (1+ |Ak|8)(17'/)/2 ( +| k;|S)
1 (1—v)/2
< (U )0 = g ()
k
_y 1 (1-v)/2
<A -V — +d*
Thus there is a constant C' > 0 such that
(59) 1€ (d)] < Ol )/2 / / Brd—2uutBus g gy,
s=0
foralld > 0 and k € Z\ {0}. If d > d*, we compute that
[} uAd* . e} e*ﬁk(dfd*)
/ / eﬁkd72ﬁku+ﬁksd8 du S d*eﬁk(d+d )/ eiQﬁk“du S d*
= s=0 = \/§|Ak|

and if d < d*, then

%) uAd* 0o d*\/é
/ / eﬁkd_Qﬁku+Bkst du — d*eﬁkd / e—ﬂkudu — .
u=d J =0 u=d |}‘k|
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Since 8; > 8;, we have that

a* *
2
/ / eﬂkd—2ﬁku+ﬁksds du < % exp [—ﬁk((d _ d*) v 0)]

d*V/2 d*V2 .
< |f| e l-(d-a)v0) < T exp - (d - )
_ d*\/iefhd* 6713 4
Ak
for all d > 0 and all k € Z \ {0}. Combining this with (59), we get (57) for i = 0.
Turning now to (i, we use (58). From Lemma 10.2, we have that there is a
C > 0 such that
: 2
Gk (d) < |Ae|"d SC|>\k|(1+|>\k|d)
Ck(d) (1+ |Xeld) (1 + |Aeld)

for all k € Z \ {0} and all d > 0. On the other hand, we also have that there is a
constant C' > 0 such that

(60)

< ClAxl

(1 + | Ag|d)1—)/2 /dAd* - ebrs
A < v d
Al <O gmema— |, Ar e ®
_c dnd* —ﬁkd+ﬁks(1+|)‘k|d)(1 v)/2g1-v .
- 50 (1+|)\k|5)(1 u)/2d1 v

forall k € Z \ {0} and d > 0. For 0 < s < d A d*, we see that

(1+ |)\k|d)(1_y)/231_” _ 1+ |)\ | (1—-v)/2 gl—v
I+ [Ae|s)@=72gi=» — \g " I7* L+ [he[s) - 2d0-0)72

(1-v)/2 1-v (1-v)/2
<(3+) s = e S
for all k € Z \ {0}. Thus

dAd*
|Ar(d)| < Ce_ﬁ’“d/ eMids = C|’/\\/|§ exp [—Brd + Br(d A d*)]
s=0 k
V2 cV?2
OV e [=Bu(d— ) v 0)] < SY2 exp (8 ((d — d) v O)
Y | Akl
—B1d
< ZX= 0v2 exp [~By(d — d*)] < Cv/2e1" &
Tl | Ak |

for all d > 0 and k € Z \ {0}. This and (60) imply that there is a C' > 0 such that

: | Ak L\ _ged _ (1-v)/2 1 —Brd
< (o * )~ = Ol (14 )

1
1-v)/2 —Brd
= Cl)\kl( / <1 |)\1|(3— y)/z) ¢

for alld > 0 and k € Z \ {0}, which gives us the bound (57) for ¢ = 1. O

Now define ¥ by (47).
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Proof of Proposition 6.5. Fix any multiindex (a, 8) of order 2 or less. We have that

= 2r \“° 8
1 DA g < (=) =2 al®
o | ) @0.0)| < (a(o)) CESE ;Zw 167 (@)%
for (8,d) € R x (0,00) if this derivative exists. We now use (57) to compute that
for some C > 0,

STIREICL @Ig] < C ST kAP D2 g le 4 C
kEZ keZ
1/2 1/2

< Cefd/C’ Z|k|6|¢k|2 Z|k|2a76|)\k|2ﬁ7(y+l)
kEZ kEZ

Standard Fourier calculations reveal that there is a C' > 0 (which does such not
depend on ®) such that
1/2

Z |k|®|pr|? < Cll®llcsmx{o})-
kE€Z\{0}

For the relevant o and 8 we have that

Z k2a76|/\k|267(u+1) < 00
kez\{0}

Thus the derivatives in (61) exist as real numbers for all (§,d) € R x (0,00) and
when a + 8 < 1 the bounds of Proposition 6.5 hold. Having allowed for a + § < 2,
we also know that ¥ is in C? and we can easily check that it satisfies the stated
partial differential equation. We can also extract the stated behavior at d = 0 from
dominated convergence. |
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