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Abstract. We get stationary solutions of a free stochastic partial differential equation. As an application, we prove equality of
non-microstate and microstate free entropy dimensions under a Lipschitz like condition on conjugate variables, assuming also the
von Neumann algebra R® embeddable. This includes an N-tuple of ¢g-Gaussian random variables e.g. for |¢|N < 0.13.

Résumé. Nous construisons des solutions stationnaires de certaines équations différentielles stochastiques libres a coefficients
opérateurs non-bornés. Comme application, nous montrons 1’égalité des dimensions entropiques libres microcanonique et non-
microcanonique sous I’hypotheése d’une variable conjuguée Lipschitz pour les générateurs X1, ..., Xy d’un espace de probabilité
non-commutatif inscriptible dans une ultrapuissance R® du facteur hyperfini. Cette hypothese de variable conjuguée Lipschitz
inclut le cas de N variables aléatories g-Gaussiennes pour de petits g par exemple |g|N < 0.13.
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Introduction

In a fundamental series of papers, Voiculescu introduced analogs of entropy and Fisher information in the context of
free probability theory. A first microstate free entropy x (X1, ..., X,) is defined as a normalized limit of the volume
of sets of microstate i.e. matricial approximations (in moments) of the n-tuple of self-adjoints X; living in a (tracial)
W*-probability space M. Starting from a definition of a free Fisher information [43], Voiculescu also defined a non-
microstate free entropy x*(X1, ..., X,), known by the fundamental work [2] to be greater than the previous microstate
entropy, and believed to be equal (at least modulo Connes’ embedding conjecture). For more details, we refer the
reader to the survey [45] for a list of properties as well as applications of free entropies in the theory of von Neumann

algebras.
Moreover in case of infinite entropy, two other invariants the microstate and non-microstate free entropy dimensions
(respectively written §o(X1, ..., X,) and §*(X1, ..., X,)) have been introduced to generalize results known for finite

entropy. Surprisingly, Connes and Shlyakhtenko found in [10] a relation between those entropy dimensions and the
first L2-Betti numbers they defined for finite von Neumann algebras. For instance, for (real and imaginary parts of)
generators of finitely generated groups, 8* has been proved in [27] to be equal to ﬁfz)(l“) - ,3(()2)(1“) + 1 (cf. e.g. [25]
for L>-Betti numbers of groups).
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In [39], Dimitri Shlyakhtenko obtained lower bounds on microstate free entropy dimension (motivated by the goal
of trying to prove equality with non-microstate free entropy dimension), in studying the following free stochastic
differential equation:

1 [ . ;
_./0 £V ds + 5.,

Xt(i) _ X(()i) -3

where Ss(i) is the ith conjugate variable of X§i)’s in the sense of [43], S[(i) a free Brownian motion free with respect
to X(()l). Let us recall that for (M = W*(Xy, ..., Xy), 1), if X1,..., X are algebraically free, the ith partial free
difference quotient 0; :L2(M) — L3(M) ® L*(M) is the unique derivation densely defined (on non-commutative
polynomials) such that 9;(X;) = 1,=;1 ® 1. Then the ith conjugate variable is defined by 9"(1® 1) € L2(M) if it
exists. In [39], this equation was solved in order to get stationary solutions for analytic conjugate variable, and thus
this paper proved that in case of analytic conjugate variable if moreover W* (X1, ..., Xy) is R” embeddable, then
So(X1,..., Xy) =8%(Xq,..., Xy) = N. Of course, if we believe in the previous general equality, this should be
proved in much more general cases, e.g. for L? conjugate variable, i.e. finite Fisher information. The goal of this
paper is to prove this equality in an intermediate case, under a Lipschitz like condition on conjugate variables. Let us
emphasize our definition does not involve operator Lipschitz functions and is relative to M, but it is nothing but the
usual notion of being a Lipschitz function of X (for instance applied by functional calculus) in the one variable case
(this is a Sobolev like definition of lipschitzness in the one variable case):

Definition 1. (M = W*(X1,..., Xn), t) is said to satisfy a Lipschitz conjugate variable condition if the partial free
difference quotients 0; are defined and if the conjugate variables 971 ® 1 exist in L>(M) (for all i) and moreover
are in the domain of the closure 3 of (31, ..., dy) with3; 371 ® 1 e M@ M C L2 (M ® M°P) ~ L*(M ® M) (von
Neumann tensor product, M°P the opposite algebra).

Let us state a precise result, the main byproduct of our work in this respect (cf. Corollary 25) is the following:

Theorem. Consider (M = W*(X1,..., Xn), T) a R®-embeddable finite von Neumann algebra satisfying a Lipschitz
conjugate variable condition. Then the microstate entropy dimension 5o(X1,..., Xny) = N.

We show in Section 4.3 that g-Gaussian variables (introduced in [7]) are a non-trivial instance of non-commutative
variables having Lipschitz conjugate variables for small g (e.g. |¢|N < 0.13) thus improving a computation in [39] and
proving that §g does not only converge to N for small ¢ but is identically equal to N and thus equal to §* (X1, ..., Xn).
One could actually prove with our techniques §o(X1, ..., Xy) = N is still valid on a slightly larger range of ¢’s, i.e.
as soon as |¢|N < 1 and |¢|v/N < 0.13, we will detail this elsewhere.

Let us come back to our stochastic differential equation setting. By lack of a theory of “non-commutative Lipschitz
functions,” we will rather solve a dual stochastic partial differential equation with the right stationarity property to get
this result.

To explain the equation we solve, let us note that if we call @;(X) = X, the automorphism we hope being able to
build solving the above equation, then Ito formula implies e.g. for any non-commutative polynomials P:

1 t t
@, (P(Xo)) = Do(P(X0)) — 5/0 @5 (A(P(X0)))ds +/O s @ y(5(P(X0)))#dSs.

We refer the reader to the main text for reminders about free stochastic integration. Here § = (41, ..., §,) is the free
difference quotient, A = §*§. This is also the equation the author solved in a more recent paper [12] in a much more
general context but with more limited applications to microstate free entropy dimensions, because of a lack of control
on the von Neumann algebra in which we build the process in this new approach.

Here we will thus rather solve the following dual equation:

1 t t
Xt=xo—§/0 A(Xs)ds+f0 5(X,)HdS,, (1
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where § will be an appropriate extension of the free difference quotient by zero on the free Brownian motion and a
corresponding A = §*§. It is well known in quantum stochastic integration over symmetric Fock space that solving
right Hudson—Parthasarathy equations instead of left HP equations enables to solve equations in a mild sense (see e.g.
[18]) as in the classical stochastic differential equation case (see e.g. [13]). It is in order to use those techniques we
considered this equation rather than the previous one.

Before describing the content of this paper, let us explain the relation of our work with classical stochastic partial
differential equations. There are basically three main approaches to analysing SPDEs: the “martingale (or martingale
measure) approach” (cf. [47]), the “semigroup (or mild solution) approach” (cf. [13]) and the “variational approach”
(cf. [35]). We will mainly refer to the above monographs instead of the original enormously rich literature. Beyond
those mainstream approaches, one should also mention Krylov’s L”-theory [22] and Kostelenez’s methods [21] using
limits of particle systems, and also an old approach for more concrete SPDEs using SDEs in nuclear spaces and
distributions (e.g. [41]). Here we will adapt to the free SDE context a part of the semigroup approach using variational
techniques. To compare with our work, we thus insist here on those two approaches.

To fix ideas a general SPDE considered in the classical literature is often of the form:

dX, (&) = A(t, X, (&), De X (§), DF X, (€)) dt + B(t, X, (£), D X (§)) dW;.

Since this will be our main interest, we will mainly focus on the linear time independent case where A is thus a second
order differential operator, B a first order one, let say valued in Hilbert—Schmidt operators from the noise space Y (let
say W, is a standard (with covariance id) cylindrical Brownian motion on a Hilbert space Y) to the space H where
X, lives. The linear case was also motivated in the early theory by filtering problems giving rise to linear equations
suitable for the variational approach.

Both approaches share the common features of considering SPDEs as SDEs valued in infinite dimensional spaces
(usually Hilbert spaces of Sobolev types), using PDE techniques often in an abstract functional analytic setting.

Let us describe first the variational approach, originating from [23,30,31] (we refer to [35], and the recent introduc-
tory [34] in the coercive case). Usually, solutions are built here by a Galerkin scheme, in first projecting the equation
to finite dimensional sub-Hilbert spaces. After this transformation, the equation is an ordinary SDE solved by usual
techniques. At this level, estimates (for this approximation) are proved, enabling to take a (weak) limit. The equation
is first solved in a weak sense, avoiding to require X; € D(A). The standard assumption is the so called coercivity
condition (also called superparabolic case in [35] when considered for concrete differential operators).

This is roughly written:

2(x, Ax) + | B |7+ SIx13 < Klix I3,

where U is another Hilbert space such that U C D(B) continuously (often if A is time independent self-adjoint,
— A positive, U = D((—A)'/?), for instance, to fix ideas). Having 8 > 0 then enables to get a bound on || X;|| and
say fot [ X ||%] ds giving sufficiently many regularity to get a weak limit, so that B(X;) makes sense, and to solve
the equation weakly (i.e. after taking scalar products with y € D((—A)!/?) for instance in the self-adjoint case).
Unfortunately, the case we are interested in is not coercive, it only satisfies the dissipative condition where § = 0
above (sometimes called degenerate parabolic case). This equation is enough to guaranty a bound on || X;|| g but
nothing more. In this case, the usual method (for instance used in [35], Chapter 4, in a concrete differential operator
setting), is to replace B by (1 —&)B (or A by (1 + ¢)A) to get a coercive equation and get the bound on || X; ||y
necessary to get a weak limit by another technique. In the coercive case, there are also standard ways of getting
regularity results (for instance, we assume a dissipative inequality under an overall (—A)!/? for instance again in the
self-adjoint positive case, i.e. —2(Ax, Ax) + || (—A)2B(x) ”%IS < K| (=A)'/2x|)%,, and not surprisingly deduce from
this a bound on ||(—A)!/2X, ||, the equation being ideal to apply Gronwall’s lemma and get a bound in that way).
One thus uses these standard ways of getting regularity via a priori estimates for the approximating equation to get a
weak limit.

The semigroup approach uses the semigroup ¢; generated by A and rewrites the equation after “variation of con-
stants,” and thus looks for a so-called mild solution, i.e. a solution of:

t
X, = ¢,(Xo) + /0 b1 (B(X,) dW,).
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Then the goal is to use regularization properties of this semigroup to solve this equation. For instance, to solve
non-linear equations with only continuous coefficients for B, one can use compactness of the semigroup and use
compactness arguments (and get a stochastically weak solution, i.e. not adapted to the filtration of the Brownian
motion. Note we use in this paper only the word weak in its PDE sense as in [13]). In more standard assumptions,
the semigroup is only assumed analytic, or with generator a variational or a self-adjoint operator. We will be mainly
interested in the semigroup approach under the same assumptions as in the variational approach. Indeed, in our free
SDE setting, it is not quite clear what kind of Galerkin’s method could make us recover an ordinary free SDE setting.
Moreover as we will see, we will use extensively really weak notions of being a mild solution we will call ultramild
as a crucial tool to get results under really weak assumptions. Anyways, the interest of the semigroup approach for us
lies in the fact it replaces Galerkin’s method by a fixed point argument (for contractions) under the same coercivity
assumption. Then, we can again prove a priori estimates to extend this to the degenerate parabolic case we will be
interested in (since only this case can give stationary solutions in our examples).

Let us now finally describe the content of this article. In Section 1, we solve a really general stochastic partial
differential equation (formally of the form (1)) with much less restrictive assumptions on §, A. We find natural
assumptions to get two kinds of solutions we will call mild and ultramild solutions, this second really weak sense
of getting a solution has never been considered, to the best of our knowledge, in previously quoted contexts. These
conditions are natural analogs of the dissipativity condition above (in case of ultramild solutions) and the dissipativity
condition under (—A)'/? (to get regularity conditions and for us mild solutions). We have also to include in these
conditions general compatibility assumptions trivially checked in our main example.

In Section 2, we prove that we can check our assumptions to get mild solutions in the free difference quotient case
with a Lipschitz conjugate variable type assumption as explained above. The crucial issue here is to prove non-trivial
domain properties of §, A which are usually checked classically using general regularity results of PDEs not available
in our non-commutative context. One of the crucial tools here is an easy boundedness criteria for 1 ® t o § found by
the author in [11] (cf. Lemma 18 infra. coming from [11], Lemma 10).

In Section 3, we prove that as soon as we stick to our case of main interest of a derivation and the corresponding
divergence form operator, it suffices to check || X;||2 = || Xol|2 in order to prove any ultramild solution to be stationary,
as we want in order to get lower bounds on microstate free entropy dimension. Especially, this is always true if we
can get a mild solution, and this is really likely why ultramild solutions were never considered before. If we don’t get
an isometric map, solving those equations is not such useful.

In Section 4, we explain our main application about computation of microstate free entropy dimension under
Lipschitz conjugate variable assumption. In Section 4.3, as we said above, we explain the concrete example of g-
Gaussian variables, after several general preliminaries gathered in Section 4.2. Here the proof of Lipschitz conjugate
variable relies heavily on Bozejko’s analog of Haagerup’s Inequalities [5]. We will consider elsewhere how one could
use a non-coassociative derivation to compute microstate free entropy dimension of g-Gaussian variables in a slightly
less small range of ¢’s. Of course it is possible that a better understanding of combinatorial properties of those
examples may give more extended ranges of ¢’s with the same free SDE techniques. Finally, in Section 4.4, we
explain how hard it is to get stationary solutions in an example of derivations on group von Neumann algebras coming
from group cocycles valued in the left regular representation, case also considered in [39]. Here coassociativity like
assumptions are not available to get “easily” mild solutions, this is why we were motivated in being able to get
solutions in a really general sense like ultramild solutions under somehow an automatically verified assumption.
Indeed, in such a concrete example one can easily find a necessary and sufficient condition for getting || X¢||> = || Xol|2-
However, it is expressed in terms of conservativity of a classical Markov process, well known to be hard to check. This
is not such surprising since unitarity properties of left Hudson—Parthasarathy equations are also expressed in terms
of conservativity of quantum Markov processes (see e.g. the survey [17]). Of course, the occurrence of a classical
process is only explained by our special example on groups, anyone interested in such a criteria for more general
processes may be able to generalize this to a general case using conservativity of an appropriate quantum Markov
process. However since any useful (easy to check) sufficient condition for proving this conservativity is not really
available (even in HP case) beyond conditions really similar to those of our Section 2 to get mild solutions (cf. [8]),
we don’t enter in this general question here. Let us conclude with two remarks. Having in mind those similarities
with questions of unitarity of solutions of Hudson—Parthasarathy equations, we can wonder whether a duality theory
analogous to (Journe) duality of left and right HP equations could be developed in our context. In the other direction,
one may wonder whether an ultramild like definition of a solution may be useful for right HP equations (e.g. in order
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to solve them under weaker conditions expressed in terms of conservativity assumptions similar to left HP equations)
or whether the new approach of [12] could be translated in the context of left HP equations.

1. A general stochastic differential equation with unbounded coefficients

Let Mo be a W*-probability space (with separable predual), St(i) (i € N) a family of free Brownian motions. Consider
M= My W*(St(i)) the free product of W*-probability spaces (so that S,(i) are free with My inside M) and consider
finally the natural filtration My = M * W*(St(i), t <s). As a side remark, note we always use scalar products linear
in the second variable.

In this part, we will be interested in the following equation:

1 t t
X, =Xo- / A(Xy)ds + f 5(X,)#dS;, @)
0 0

where A: L2(M) — LE(M) and 8: L2 (M) —> L*(M) ® LZ(M)@N are closed densely defined operators and keeping
invariant for ¢ € [0, T] L*>(M;) (resp. sending it to L>(M; ® Mt)@N and with the analog property for its adjoint. By
convention we say a closed densely defined unbounded operator keep invariant a subspace or send a closed subspace
S into another one S’ if its restriction to the intersection D N S of its domain D with S is valued in S’ and the restricted
operator is again a closed densely defined unbounded operator. See Section 1.3 for a definition of Stochastic integral).
The sense in which we will solve this equation will be made precise in the 3 following sections: the first will deal with
some miscellaneous results about stochastic integration in our context, the second will introduce stochastic convolu-
tion, the key tool to define mild solutions and the third one will prove in the free Brownian case some well-known (in
the classical Brownian motion case) relations between mild and strong solutions, and introduce ultramild solutions
(the three kinds of solutions we will be interested in getting). Let us right now state the two class of assumptions we
will need to get mild (resp. ultramild) solutions in the last subsection of this section. 2 We also consider given another
operator § satisfying the assumptions for &8, i.e. §: L2(M) — L*(M) ® L*(M YON are closed densely defined oper-
ators keeping invariant the corresponding filtrations. (This will be useful for further applications in the g-Gaussian
variable case. We will consider them elsewhere.) ‘

We fix a few notation before stating the assumption. We will write (for ¢ > s) U#(S; — S;) = Z?io U(i)#(S,(') —
Sfi)) the Hilbert space isomorphism between the infinite direct sum of coarse correspondences (L2(M;) ®
L2(MS))EBN and a corresponding subspace of LZ(M,), where U(i>#(St(i) — Ss(i)) is the linear isomorphism ex-
tending a ® b#(S,(i) — s§">) = a(S,(i) — Ss(i))b, for a, b, c € M;. Likewise, for 3-fold tensor products, we write
@@b@c)# S — s =as" — SNb@c,(a®b® ST — 59)=a @ b(S® — )¢ and their corre-
sponding L? extensions. On a direct sum, we write Diag(A;) the operator acting diagonally, e.g. Diag(A;)(b; ® by) =
A1b1 @® Azbs.

We will first use an assumption Ij(w) to get really weak forms of solutions, we will call ultramild.

(a) A is a positive self-adjoint operator, 1y, =
(b.1) D(AY%) c D),

(c.1) foranyx e D(AI/Z) we have: —”AI/ZX ||§ + ||8(x)”§ < w||x||%.

(d.1) There exists a closed densely defined positive operator

To(w) A® =: Diag(A®) : (L2 (M) ® L2 (M) PN = (L2(M) @ L2 (1)) D

(acting diagonally with respect to the direct sum and keeping invariant,

for any 7, L>(M; ® M;)®N and) such that VU € L*(M,) ® L*>(M,) N D(A®):

U#(s.” — 5") € D(A) and A(U#(S” — 5)) = ABU)#(s"” — 8.
(d.2) Moreover S(U#(S(l) S@)) is orthogonal to LZ(M‘Y ® MS)@N.

o
a+A”

2Note we will always write A o B the closure of the composition of two closed operators if possible, and the usual composition if they are not
closed, without risk of confusion. Sometimes we will even write AB for the same object.
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We will use a variant I, (w) with an extra Assumption e added to get an extra uniqueness, technically provided by
checking our solution will be also what we will call an ultraweak solution. For convenience, we write (L2 (Mp)) ®
(L*(Mp) © C©)®"~1 @ (L%(My))) = V,,. We also consider an orthonormal basis (e,)nen Of LZ(W*(S(i),t >0,i €
N)) © C such that for all i, ¢; € W*(St(j),t > 0, j € N). We also write for any ay, ..., a,+1 € Moy with 7(a;) =0,
(#1Ln+1)(a1® - - Qapr1)H#(e;, ®---Qe;,) =aie;az---ane;,ap+1, and likewise U#(e;, ® - - - Q¢;, ) the isometric
extension to U € (L?(Mp)) ® (L*(My) © C)®"~ ! ® (L?(My)).

Finally, we consider &), = Span{ao(S,Slf‘) — Sf,lfl)) ces (S,Sf”) — S,yfl”))an|ai e Mo, ki e N, [uy, v1] X -+ X [un, v,] C
R% — D"}, where D" is the full diagonal (the set of n-tuples having at least one pair of equal coordinates). We write
&, the closure of &, in L2(M).

Io(w)
(e.1) D(A) ®qg D(A) C D(5%).
(e2) VneN*3A®C+D .y v, closed densely defined positive operator
such that V(i ..., i) € N*, YU € D(A®"FD):
Tou(w) UH#(e;, ® ---®e;,) € D(A)
and A(U#(ei, ® -+~ ®¢;,)) = A°MTD(U)t(e; @ - @ ¢y,).
(e.3) & ND(S) C &, dense and §(&, N D(5)) orthogonal to P
(e.4) 32 =Span 2 C L*>(My) © C a dense subspace such that:
(Z2®C)® 2% D g (26C)c D(A®TD).

[7+q<n(gl7 ® éaq)@N'

The main assumption (useful to get mild solutions) will be called I'| (w, C) (and I'1,(w, C) if we add Iy, (w)):

Iv(w)
(b.2) D(SoA)C D).
(c.2) Foranyx e D(A!2):
AR+ Rel(Ana(0). 6] < ] A0l )
@.3) D(AY?)c D@), D(AY?) acore for§, D(3 o A) C D(3)
VU € L2(M; ® M) N D(A®), §(U#(s” — 5)) orthogonal to
LM, ® Ms)EBN and we assume we have a closed densely defined
5® .= 501 g 582 §®i . (Lz(Mez)z))GBN N (Lz(M®3))69N2
8 ((x))) = (8756 s 81yt (L2MDE2) — (L2 (M)®?)
(keeping invariant, for any ¢, the filtration induced by M; and) such that
YU € L2(My) ® L*(M,): U#(S” — 5,”) e D@ if U € D(5?] @ 577)
and 5 (U#(s) — s7)) = 1 SR (s — 87).
(d4) D(A®V?) c D(5®), D(A®'/2) a core for 5%,
(f.1) D@oA)C D(A®GS).
(f.2) There exists a bounded operator  on L*M@M )69N
keeping invariant for any s, L2(M; @ My)®N with |H| <2 (C > 1)
such that for any x € D(o A):
A®ob(x) —80A(x) = H(S(x)).
(9 DO =D©®)=2,Yxe2,C725x0)|, <), =C|5x)
thus D(§o A)=D(80A).
(h)y  D(A) C D(A®205 5@ 5%8) and for x € D(A):
3853 = [A%172 0 5[5 + 500

I'(w,C)

>

We will write ¢, the semigroup exponentiating —1/2A and ¢ the semigroup associated to —1/2A%.
In most cases we will be interested in the case § = § in which case assumptions g, 4 will be automatic (using a
variant of c.1 for tensor variants for the inequality in 4 and f for the domain assumption in %).
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In the applications we have in mind, the strong assumption is f, the other ones being automatically verified and
just important in this general setting.

1.1. General ideas and strategy

With those notation fixed and before entering into technical details, let us explain the intuition behind our results (in
the case § = 8, the general case is a slight extension following an idea of [8]). In our general setting here, the proofs
will follow closely the classical case, and therefore the intuition is basically the same, namely, since we want to solve
SDEs with unbounded coefficients, with A a kind of divergence form operator (as we will consider in the next part)
the corresponding semigroup is regularizing, and we want to use this. That’s why we introduce mild solutions. As
explained by various equivalences in Section 2.1.3, the difference with strong solutions is only related to the domain
in which we want to build the solution, we only require being in the domain of A!/? (or even 8) for mild solutions,
and as soon as it is in the domain of A, a mild solution is a strong solution, the converse being always true. The idea
behind ultramild solutions is slightly trickier. Let us explain it in saying ¢ , o 8 may have a much huger domain again
than A'/2 and we want to use this regularization effect to have solutions with almost no conditions. Indeed, condition
f above will be really hard to check even with strong conditions (Section 2.2), that’s why we want to have solutions
in a sense as general as possible. We can also say that the current section somehow takes natural analogs of classical
assumptions in the non-commutative case and check we can work with them.

It is maybe also useful to have several ideas in mind, and first how those conditions will appear in a really natural
way in the proof. To get an estimate on || X; ||%, or |AY2(X,) ||% (first on an approximation of the solution, in the spirit
of moving from a degenerate parabolic case to a superparabolic case), the common idea is to differentiate, and try to
apply Gronwall’s lemma. Conditions c.1 (called dissipativity in the classical case) and f.2 above correspond exactly
to what we want, in order to apply this lemma respectively in those cases. The second idea is that if we replace § by
(1 — ¢)é the equation is much easier to solve, it is of superparabolic type (instead of degenerate parabolic type, said
otherwise this gives a kind of coercivity, see [35] for a presentation of this point in a more concrete setting but more
clearly than in [13]). First, in this case, there will be a Picard iteration argument to solve it, second we win something
in terms of domains, assumption c is enough to bound ||A1/2(Xf)||%, assumption f to get a bound on ||A(Xf)||%
(those bounds diverging in &, of course). Anyways this will enable us to have respectively mild or strong solutions of
an approximating equation converging to a solution of our equation, even if the solution without ¢ will be only a mild
or ultramild solution (note that in the case § # § we will lose the strong solution property but keep mild solutions,
hopefully we don’t use this improvement in terms of getting a strong solution). Somehow, to get later in Section 3.3
stationarity of the equation, this will be much more crucial to have an approximation by a mild solution than an
ultramild solution, since Ito formula, already tricky to apply for mild solutions, seems to be completely unusable for
ultramild solutions. Moreover there is the general idea that if you get a bound on ||A1/ 2 (X? )||% (uniform in ¢), you
can get a Cauchy condition in || - || norm and thus norm convergence, but however in general we will work only with
weak convergence. Finally, we will also show in Section 1.4 that mild solutions are also weak solutions, in a usual
duality sense of weak solutions, however, we don’t have an analog for ultramild solutions. Thus we will also introduce
a notion of ultraweak solution, mainly to get uniqueness results in applying Laplace transform techniques, our general
result will be “there exists a unique ultraweak solution which is also an ultramild solution,” and limit of mild solutions
of approximating equations.

Before starting, we sum up the content of the next sections. In Section 1.2, we give miscellaneous definitions and
results moving almost commutation properties of our assumptions to stochastic integrals. In Section 1.3, we prove
an integration by parts formula for a stochastic convolution we introduce. We avoid proving a free variant of the
usually used stochastic Fubini theorem in using ad hoc proofs in our really special case. In Section 1.4 we introduce
our different kinds of solutions and prove relations between them (explained above). Section 1.5 contains our general
theorem.

Let us prove right now an easy consequence of our main assumptions. Note we often use the bound || Any || < 2«
coming from Any = a(l —ny).
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Lemma 2. Assume I'i (w, C). Then, there exists for any a € (0, 00) bounded operators He, from the graph of AV/?*:
G(AY?) c L2(M)®? to L2(M @ M)®N sending, for s, L*(M{)®? to L2(My ® My)®ON with |Hy || < max(1, @)C
such that for any x € D(AY?) (if we write ng = a+a and the analog n® = ﬁ):

A®nZ 08(x) =80 Ana(x) = Ho(x @ A2 ().

Moreover, for each x € DAY, H, (x ® AV2(x)) converges in L? to ’H(S(x)) when o — 00.
Finally, there is also a bounded H,, L*M) = LAM® M)@N, with || Hy |l < % w + 2a and the same invariance
of filtration properties, such that for any x € D(8):

S (x) — n&8(x) = Hy (x).

Proof. Let 7 be given by assumption f.2. Let us define . For x € D(A/2), 5o (x) € D(A%?) € D@ o A), thus
applying the equation for H in f.2, we get:

n& A® 0 81a(x) — 028 0 Ang(x) = nEH (814 (x)).

Thus multiplying by é and using o (1 — ny) = Ang, we get:
~ ~ 1 -
81 (%) = g 8(x) = =g H (81 (x)-

Especially, defining Hy = én®7—l§na, we get the last statement since (by assumptions f.2, g, c.1) [Holl <

o

% ||(§17a | < %\/w + 2« and moreover, by d.3, D(Al/z) is a core for 5.
Moreover we also deduce:

- 1 ~ - -
APNZE00) = =~ AT H(8ne () + 8 A () + H(8na (1)),
thus equivalently
A®n25(x) — §Ane (x) = nSH (804 (x)).

This suggests Hy (x b AV2(x)) = n® H (81 (x)). In that way, the equation is verified, the stability properties come
from the assumptions and using properties f.2, g, c.1 again, we get:

[Ha(x & A2 ) [5 < Cl5na () |5 = C2(|A2@) |3 + wlx]3).
Thus we get the bound on || #,||, and

[Ha(x ® A2(0)) = HEW) |, < [nEHE0e — D) |, + [ (08 — )HED)],
< C'25(na = D], + [ (S — )H ()

27

and the right hand side goes to zero using again assumption c.1. (]
1.2. Stochastic integration in presence of § and A

Following [3], except for the value in L*(M ® M)EBN instead of L2(M ® M) of bi-processes, we write B5 ([0, T'])

the completion of the space of simple bi-processes on [0, T'], adapted with respect to the algebraic direct sum (M; ®
Mt)EBN, in the following norm:

T 12
1UIBg(t0,11) = (/0 ”Us”iz(ﬂgf)@N dS) .
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We may also write later Bf instead of B4 ([0, T']) when T is clear from the context and similarly for variants later.

Let us remark that this space can also be seen as a subspace of L2([0,T), L*(z® T)®N) (defined, say, in Bochner’s
sense) and we will always see it as such a subspace.

Then, recall that the map U +—> fOT U #dS, = Z?io fOT U #dSY is an isometric linear extension from B5 ([0, T7)
to L2(M , 7) of the usual map, sending, for a,b € M, a ® bl|, ;) seen in the ith component of the direct sum to
a(S,(i) — Ss(i))b. Thus, we can remark for further use that weak convergence in L2('C) of a sequence of stochastic
integrals fOT U'#dS; is equivalent to weak convergence of its integrand U} in LZ([O, T1, Lz(r ® r)@N).

Analogously, one can consider Bg(®3)([0, T]) for processes adapted to the filtration (M; @ M; ® M,)@(“’z}XNZ).
We define fOT U#dS, € L2 (M ® M)®N in extending the definition for a, b,c € M, U, =a ® b ® cl|5 ) (1) seen in
the 1, j, ith component of the direct sum fOT a®b® clyn(w)#dS, = a(Sl(i) — Ss(i))b ® c in the jth component, and
when seen in the 2, j, ith componenthT a®@bQclyynW)#dS, =a® b(S,(i) — Ss(i))c in the jth component.

We will write Bg,aoM([O’ T)) (for B € {0, 1/2, 1}, resp. BS,M([O’ T)) for B € {1/2,1,3/2}) the completion with
respect to the following norms of what we will call § o A?-simple adapted processes (resp. A?-simple adapted pro-
cesses), i.e. processes of the form X = Z;"zl X1y, With Xj € D(AP) ﬂﬂlzfio D(80AP?) (resp. X; € D(AP)):

T 28 , 28 5 12
Xl ,, = (fo >80 A2, [ gy + 172X ‘“)
b=0 b=0

28 12
(resp. ||X||B;Aﬁ=< /0 Z||Ab/2XsHiz<f>dS) )
' b=0

Of course, using g, one gets the same spaces if we replace § by 8. Assuming Ih(w) (especially condi-
tion b), we have clearly continuous embeddings Bg SoAB (0, T]) — Lg([O, T1, L2 (M)) (space of adapted processes),
Bg A0, T]) — LZ([O, T1,L3(M)), for B/ < B, B, B € {0,1/2,1}, Bg sons (0. T]) — B; 5oAﬂ’([O’ T]) and for
B <B.B.B €{1/2.1). By (s (10.T]) = By B gip(10.TD) — By ([0, T]) for f € {0, 1/2} (using as-
sumption c).

From the assumptions on § and A, we remark that we can see for any X; € Bg SoAB ([0, T], 8 o APX, as an
element of Bg. Finally, let us note that if B bounded operator on L2(M_ s ® M, Y)@N, keeping invariant, for any ¢,
L2(M; ® M)®N, and if U € B4([0, T1), then B(Us) € B4([0, T1).

The following lemma is the goal of these definitions:

Lemma 3. Assume I't (w, C) for (i) and I'y(w) for (ii) and (iii).
(i) Let X € BY ,,,5(10, T1) then we have no(Xy) € BS 5 A (10, T1), A®nS8(X;), Ho (X5 & AV2(X,)) € B4 (10, T])
and fort <T:

t 1 t
/ A®nP8 (X, )#dS, = / 50 A(na(X,))#dS; + / Hao (X, ® A2 (X,))#dS,.
0 0 0

If X € B 3, (10, T), then 328(X,) = (5258, (X)k.i.j € BS (0, T)), [y 8(X,)#dS, € D) and we have
the equation:

t t
s f 8(X,)#dS; = / 5P5(X)#dS;.
0 0

(ii) Likewise, for any Uy € BS(I0, T1) and t,e, > 0, i € {1/2,1}: n¥'(Uy), ¢ (Uy) € BS([0, T]), A®ng'"? x
02 (Uy). A¢2 (Uy) € B30, T)) (and assuming d.3, d 4, g we have also, 51 (Uy) = GZ* @ (U )e.ij €
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Bg(‘g’S)([o, T1), and we have for t < T

) T T T T
n;(/ US#dSS):/ n® (U, )#dS;, An;/zn;”(/ US#dSS>:/ A®nS P22 (U )#ds;,
0 0 0 0
T T T T
@(/ Us#dss)= | e @omas. A@( | Us#dss>: | a%spwomas,
0 0 0 0

T T
sn', ( /0 US#dSX) = /O SN (U#dS,  ifd.3, d.4, g also hold.

Finally, for any W € L>(M; ® M)®N, any V = ([ Us#dS;), t <, with V € D(3), (W,8(V)) =

(iii) For Uy € B5([0,T1), fOT U#dS, € D(AY?) if and only if Us € D(A®Y2) for almost every s and
fOT ds[|A®V2Us |13 < oo. In this case A/ fOT U, #dS, = fOT AB2(U)#dS,. If d.3, d.4, g also hold, then
for any Uy with §2(Us) € B3®” ([0, T)) (e.g. for Us = 8(X,). for X, € B A([0.T)) if h holds), we have
) Us#dS; € D@) and § [} Us#dS, = [} 58 (U,)#dS;.

Proof. First of all, the statements about 1’ (Uy). ¢ (Us) € B3 ([0, T1). A®ng ' 0 (Uy). A®¢2 (Uy) € B3 (10, T1)
and A®p Ny S(Xx) € Bg follow from the remark before the lemma, since e.g. || A® g’ || <2«. Assuming d.3, d .4, g, the
same is true for §®n% (Uy) € Bg(®3)([0, ).

If X;isa A1/2-simple process. By li~nearity, we can suppose X = x1j;, 1,)(s), with x € D(Al/2) N L2(M[1). In
that case, we have clearly ny(Xs5) € D(6 o A) (using assumption d.3) and the equality stated is nothing but the one
of Lemma 2. In the general case X, € B Al ([0, T']), take by density Xy A'/2_simple processes converging to X in

BS 1210, T1). Then, since 6 o Af’na(X") =8 0o (id—nq)Pne ﬂ(X") (and using assumption c.1),

2

X:||50Ab/277oz(X§Z )”2 (1420 + 2a) )(”AW(X? —XT)HE""‘)“X? _inni)
Likewise

2 2

DA na (X7 = XI5 < (14 20+ @e?) | X7 — x5

As a consequence, (1(X7)) converges in Bgy soa ([0, T]), and by the embedding in Bg’ A12([0, TT), it converges to
Ny (Xs) which is thus in BIZI,BOA' Now, A®n§S(XS), 5(AnaXs) € Bg([O, T1]). Therefore, applying the equation of
Lemma 2, Hy (X, ® AY2(Xy)) € B5([0, T]) and we have our equality after taking the isometric map of stochastic
integration. The second statement of (i) is proved in a similar way using d.3 for the equation, g, A, f.1, c.1 for
boundedness results. For (ii), the boundedness has already been discussed, and this explains the definition of the right
hand sides of the equations. The equalities are clear for simple processes (easy consequences of assumptions d, and a
for the semigroup. Note for ng/ 2 one can use na fo -1s 1_ Jlrt Na(1+1)/¢ At from [33], Lemma 2.2), this concludes
by density.

For the last statement of (ii) about orthogonality, since §n,(V) — §(V), we can assume by the beginning of (ii)
(putting 7, in the stochastic integral), U; € D(A®). Again, it suffices to prove the simple process case, and this
reduces to assumption d.2.

Finally, for the equivalence of (iii), note that the two first equalities of (ii) give ||A1/ zna ( fOT Us#dSs)||§ =
fOT |A®Y 2r;Sf’(US) ||§ ds. From this, letting @« — 00, the direct implication follows from monotone convergence the-
orem with A'/25, = 1, A'/? and the reverse implication using also A!/2 is a closed operator. Let us check first for
any U € Bg([O, T), Al/zna (fOT Us#dSs) = fOT A‘X’l/zng‘f’ U #dS;. Again it suffices to check it on simple processes,
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on which this comes from Al/2 = fooo 71 =1/2(id —n;) dr (cf. e.g. [36] or [20]). Now, the stated result comes from
o — 00, the statement for § is analogous. ]

1.3. A definition of free stochastic convolution

In this subsection, we assume [Ij(w). We want to give sense to the following kind of integral, for U; € B5:
Jo ®1—s (Us#dSy). We will define it by

t t
/ b1y (Uy#dS,) = / G2 (U, )#dS,
0 0

and we want to verify the usual properties of stochastic convolution.

For this, we have to verify that d),®_ s(WUs) 10,11(s) € B5 ([0, t]), and since ¢,®_ ¢ 1s a contraction, it is sufficient to show
this for U, a simple process, and thus even for Ul )(s), U € L2(Mu ® M,). But consider u; , =u +i(v —u)/n,
then U" = Z:‘l;ol Gr—u; (U1 . u;41,) 18 €asily shown to converge in Lz([O, t], L2(M Q@ M)) to ¢gS(U) using strong
continuity of ¢®, this concludes the preliminaries for the definition.

Let us define a variant of the spaces of the previous subsection useful to define a really weak form of solutions we
will call in the next subsection: “ultramild” solutions. We will write Bg’ ® 5 ([0, T]) for the completion with respect to

the following norm of §-simple adapted processes, i.e. recall this means processes of the form X = ijzl Xl
with X ; € D(5):

T pt
2 2
IXlsg,, = (/0 [/0 |62 8 (X 12 rgey@n ds + ||Xr||L2(T)] dt>

We have clearly a continuous embedding Bg’ s{0, T — BE‘! ¢5([0, T1]) using Section 1.2 and the above remark
defining stochastic convolution (the first space being clearly dense in the second by definition). We get thus a map
y:Bé‘yS([O, TH — Lg([O, T1, L?(M)) such that y(X); = fol ¢r—s(6(X;)#dS;) and clearly ||V(X)||Lg([o,T],L2(M)) <
||X||Bg?¢5 so that y extends to a continuous map (also called) y : ng([o, T — Lg([O, T1, L2 (M)).

tjtjt1)

1/2

We also want to show that t — fé U#dSs, ¢) is of bounded variation so that we can define something like
f(; (Us#dSs, ¢) (with the same value) and see (U #dSs, ¢) as a measure on R . But since stochastic integration is
an isometric map onto its image we can project ¢ on this space thus write its projection fot Vs#dS;, and the result is a
consequence of the isometry property.

Finally, we want to define for ¢(:) € clqo, 171, LZ(M)): f(;(US#dSS, £(s)) and show a relation with stochastic
convolution in a special case. For this, first note that the family of functions of the form ¢(-) o, for ¢ () € C ([0, T1,C)
and ¢ € L2(M) linearly spans a dense subset of C([0, T1, L3(M)), thus consider also first ¢ () in this linear span.
Consider also U, = f(; U #dS;.

Define fot (Us#dSs, 0(s)80) = ( fé o(s)U#dSs, o) using the previous paragraph, and consider as in this paragraph
the projection of ¢y on the space of stochastic integrals fot Vi#dS,. Then compute using integration by parts:

t
/ (U,#dS,, 9 (5)50) = /
0 0
t
= )= [ @)

t

t t
0(5)(Us, V) ds = (1) /O Uy, Vi) ds — /O o/ () Uy, 20) d

which extends by linearity on the above mentioned linear span.
But now, we get the bound:

t
‘ /0 (UstdS,, o()0)| < 1 1a([¢ O], +rsup ¢ @)],),
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using || |2 is increasing with . We can thus extend our linear map by continuity to ¢(-) € C 1[0, T1, L*(M)) and
we have also the equality:

t t
fo (U,#dS,. £(5)) = [ty £ 1)) — fo Uy, ¢'(5)) ds. 3)

Consider finally ¢(s) = ¢;—s(¢), with ¢ € D(A), writing as before fooo Vi#dS; the projection of ¢ on the space of
stochastic integrals. Using this last equality, we get:

t
/0 (Us#dSe. 15 ()

t 1 t s 1
=<ut,;>—/ <—A¢,s<us>,<:>ds=<ut,¢>—/ / <—A®¢;‘is<uu),vu>duds
0\2 o Jo \2

t t t
=/ <Us,Vs)ds—/ </ lA®<;>,@LS(U,,)ds, Vu>du
0 0 u 2
t t t
=f <Ux,vs>ds—/ <Uu—¢;®u<UM),vu)du=</ ¢,_S<Ux#dss),r:>.
0 0 0

In the first line we used our identity since ¢;_;(¢) € c! ([0, T, L2(M)) for ¢ € D(A) and then Lemma 3(ii).
Line 3 is only a computation, first with the differential equation, second, with the definition of stochastic convolu-
tion after simplification.

In line 2, we have to justify application of Fubini theorem. Note that ¢ = n4(z) (since by Hille—Yosida theory
Range(ny) = D(A), see e.g. (1.3) in the proof of Chapter 1, Proposition 1.5 in [26]), if the projection of z is written
fOT W, #dSs, then Vy = n@(W;) a.e. by Lemma 3(ii). Thus V; is a.e. in D(A®). We can now use Cauchy—Schwarz

inequality:
t s t s 2\ 1/2 s 1/2
/ds/ du 5/ ds(/ du ) (/ du”A®Vu||§)
0 0 0 0 2 0
' 1/2
sr(fo dunuuné) |A@©)], < .

Starting from the second line above, applying Fubini to go upwards after a change of variable t — s = s — u, we
also obtain:

t t t t
< / ¢,_S<Us#dss>,¢>= / Uy, Vi) ds — / < / LA®4® (U, ds. vu>du
0 0 0o \Ju 2

t s
=<uta§>_/ <1Af Gs—u (U #dS,y,), §'>dS.
0\2 Jo

Proposition 4 (Integration by parts for stochastic convolution). For ¢ € D(A), U € B5 ([0, t]), we have:

t t t 1 Ky
/ ¢r—s (Us#dSs) :/ U #dS; — A/ ds—¢r—s (/ Uv#dSU>
0 0 o 2 0

t 1 t s
=f U #dS, — —A/ ds/ by (UaH#dS,),
0 2 Jo 0

t t
/0 <US#dSS7 s (§)> = </0 ¢r—s (Us#dSs), €>

1 1
<§A®¢,®_S(Uu), Vu> 5¢>,@is(uu)
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Note the following useful formula we will use often later:
t
2
|63 = 1113 - / A2 5 ds. @)

Proposition 5. For Y € B3 ;([0, T1), define y (Y), = Jo B1—s (8(Y5))#dSy), then y (Y), € D(A'Y?) fora.e.t <T and

morever:

T T
[ 18ty ==l + [ aracol ®
Moreover, assume I't (w, C) for any B among 5, Al/z, o, o >0, then:
T 2
| BnY2n 2 (y()r) |5 = H 3/%152/ 5(Y,)#dS,
0 2
— /0 desi(B ARy n, 2y (V)i Bul/*n,) %y (V)r). ©)

Proof. By Fubini—Tonneli Theorem and the remark before the proposition, we deduce

T t T
[ an [ asfaeze )= [ aslEa)l - 165, o)l

Thus Lemma 3(iii) concludes to the first statement. Since B, is a bounded operator, and from the first statement and
I'(w, C)g, c.1 for the last term, all the terms in (6) are continuous on 3!21’ 5[0, T]). As a consequence, it suffices to
prove it for simple processes of even ¥ = X1, ), X € D(8).

From Lemma 3 (and with an obvious notation B®), this reduces the statement to

T
/ dM||B® ®1/2 ®1/2¢T ”(S(X)Hi
N
= |BEn&" 20 (500) |5(T - 5)
T v
—/ dvi)i/ du B®A® ®1/2 ®1/2¢S§ M(S(X) B® ®1/2 ®1/2¢s§ u5(X)>
s s

C?t
A/v—u
and d 4 in the § case to bound it by the corresponding A!/? case). (]

But this is obvious after applying Fubini on the last integral and integrating along v (using || A®!/ 2¢U W=

1.4. Useful links between mild solutions and strong solutions
In this part, we will also work under assumption /j(w). Let us define four kinds of solutions.

Definition 6. We will call a strong solution an element X; € I3}  satisfying (2). A mild solution will be an X; € Bj 4
satisfying:

t
X = ¢:(Xo) -I-/O dr—5 (8 (X5)#dSy). )

We call ultramild solutions, solutions of (7) in B g5 We call a weak solution an X; € Bj s such that, for any & € D(A):

1 1 t
(Xz,§)=<Xo,§)—§/0 (XS,A(K))der/O (8(X5)#dS;, ¢).
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We will first recall analogs of usual results (in classical SPDE theory) concerning the link between strong solutions
and mild solutions. We mainly follow here the proofs (for a classical Brownian motion and a classical SPDE) of [13],
Chapter 6.

Proposition 7. A strong solution of (2) (in B3 A) is also a mild solution (even a solution of (7) in B Al 12)-

Proof. First, note that for any ¢(-) € Cl([0, T1; D(A)), and any ¢ € [0, T], we have:

t 1 t
(Xz,é(t))=(Xo,§(0))+/0 <Xs,—§A(C(S))+§’(S)>ds+/O (8(X5)#dSs, ¢(s)).

(To prove this, use (3) to compute the stochastic part and use an integration by parts to get the other term.)
Finally, consider ¢(s) = ¢y—(¢), which is in C'([0, T1; D(A)), if say ¢ € D(A?). The terms inside the usual
integral cancel out and you get:

t
(X0, £) = (X0, 6:(0)) + /O (5(X,) S, ¢y (0)).

In as much as you can take any ¢ € D(A?) and D(A?) is dense (even a core for A by a standard result Theorem 3.24,
p- 275 in Chapter V of Kato’s book [20]), you get the result (using Proposition 4). (I

Proposition 8. A mild solution X, is always a weak solution, and if it is also in BZ A> then it is in fact a strong
solution.

Proof. Once we have proved that our mild solution is in fact a weak solution, we are in fact done, since under
our assumption A(Xj) is (Lebesgue-almost surely) well defined and in Lz([O, T], LZ(M )), showing that the wanted
equation (2) under (-, ¢), which concludes by density.

To show that we have the desired weak solution, we will merely use that the solution is in Bg’ 5» as required for a

mild solution. Consider thus ¢ € D(A?)

l t
—5/ (X,. AQ))ds
0

1 t 1 t s
- /O (Xo. 95 (A©))ds — 5 f ds / (8(Xa)#dS,. byu (AD))

o e ([ s [ )

=<¢:(Xo)+/0 ¢t—s(5(Xs)#dSs)v{>_<X0»§) —/O (8(X5)#dS;, )

— (X1 ¢) — (X0.0) —/0 (5(X,)#dS,. ¢).

The first line has been justified in Proposition 4 applied to the definition of mild solutions. The last line, clearly
concluding to what we wanted to prove, uses nothing but again the definition of a mild solution. Of course the third
line uses again the differential equation for ¢. The second line reduces to the second equation in Proposition 4. (]

Finally, to get uniqueness results assuming only really weak conditions, we want to introduce a notion of ultraweak
solution for which uniqueness will be easy to prove so that we will build unique ultraweak solutions which are also
ultramild solutions. We thus assume I, (w). This also needs some results on chaotic decomposition very similar to
those of Section 5.3 in [3] but not only for the free Fock space F(H) with H = L?(R.) but also for H = L?(R,)®N
and moreover with an initial condition space L>(My) i.e. we want to see a multiple stochastic integral variant of
L>(M) = L*(Mo* SC(H)) ~ L*(Mp) = F(H). Since this requires a little bit of notation with nothing new, we merely
state the results after introduction of notation.



1418 Y. Dabrowski

For f € L>(R" x N",L2(Mp)"*!), we want to define a multiple stochastic integral 1(f) = [ f(t,...,
1) #dS;, - - dS;,. Of course, we extend it linearly and isometrically as in [3] after defining it on appropriate mul-
tiple of characteristic function f =1468,,.. k,00 ® - -+ ® o, &; € Mo, Sy, ...k, the function on N” taking non-zero
value 1 only on the indicated support, A = [u1, v1] x - - - x [uy, v,] with A C R’} — D" (D" the usual full diagonal e.g.
Definition 5.3.1 of [3]). We will call later step function any linear combination of such f’s with maybe ¢p ® - - - ® o,
replaced by U € L?(Mo)®"+D . We thus define:

I(f) = ao(SE = S5y - (8E — $HE) gy,

Un

.....

Recall I (f) € &, according to the notation before assumption Iy, (w).

Then, we can write [ = 2210 fa € L?(Mp) » F(H) so that I(f) = Z;’iol(fn) define an isometric map
I:L3(My) x F(H) = L*(M) determined by I(f)$2 = f (£2 the usual cyclic empty vector in Fock space), as in
Proposition 5.3.2 of [3]. Recall Pr is the projection on adapted bi-processes. It is defined (as I") in Proposition 5.3.12
in [3] before free Bismut—Clark—Ocone formula. Note that this formula is also valid mutatis mutandis in our context,
recall it involves V; the gradient operator from Definition 5.1.1 in [3]. For instance in the really elementary case of
Y € &, N L*(My), it gives:

N
Y = Epy(Y) +/ (PrV,Y)#dS,.
0

.....

Consider a step function f =1 46,

AR Qo = Z T it Wiy ji)s
{Jo<--<jx}ClO,n]

the sum running over (maybe empty) subsets of [0, n]], with

C L2(M)®' 007 @ (L2 (Mo) © C) *“* @ L2 (M)t

(with the notation L?(M)®° = C, 1®° the unit in this C) and, for J = {jo < - < jk} Jjy,...jx = J the unique
isometric linear map L2(Mo)®**! — L2(M()®"*! extended from 7, .. j, (a0 ®- - ®ax) = 190 ®ag @ 18U ~0~D @
ar---Qar ® 180=Ji) ' We will later write 9, the space of linear combinations of such ¢p ® - -+ ® a,’s. Since the
images of Jujo,n) for different J U {0, n} are orthogonal, there is obviously a closed densely defined positive operator

A®" on the closure of 2, in L2(Mo)®"+D defined on ), by
A" (g ® - @ )

= Z 1010, (ABEHH o200 1) (18100200 @ 17 o @ 18 Mikn)).
J={jo<--<jik}Cll0,n]]

Note that by assumption e.4 D(A®M) 5 (2@ C)®"+! | this explains A®" densely defined. Note also that the formula
A(I(f)) = 1(A®M(f)) proved bellow first in case f € 2, explains why A®" is positive on Z,.

Lemma 9. Assume Iy, (w). For any step function f € LZ(R’f|r x N") @a1g D(A®Iy a5 above I1(f) € D(A) and

AU (f)) = I(APII(f)). Moreover, if f € L>(R". x N") ®aig Zn, PrVsI(f) € D(8*) and §* PrVI(f) € Span{hy €
& k<n—1}.

Proof. It suffices to consider f € L2(]Rf’F x N") ®a1g Z step function, e.g. I(f) := ozo(Sl()lfl) — S,E’;l)) e (Sl()f”) —

S,Sﬁ"))an as before. Now for any J = {jo, ..., jr} C [0, n]] we can write

(5% — g0y (Sgkfo) _ S("fo)) ® (55’%“) _ S(’%“)) .. (Sf)"-fl) _ Sx-lfl)) ® - (S — stk

1 Jjo Ujo Jo+1 Ujo+1 J1 Un

)
= Z )"io,...,ik+1 (f)ei() ®-® Cipt1

I]yeees ireN,ig,ig+1€NU{—1}
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with by convention e_; = 1 occurring only if jo = 0 and/or j; = n and in these cases the only non-vanishing A; is

respectively for i with ig = —1 (ix+1 = —1). (Note that if J empty we have k = —1 and no tensor product ) This uses
ki. k
only the orthonormal basis introduced before Ih(w) since any (Sl()jl_f::l) L(tjj,:ll)) ( Sv/lh:ll) S( /1+1 ) is orthogonal
to C when not 1.
Especially, if we write ¢; = (¢, ® €;, - - Q@ €j,.,,),
J
IH= Yy > M) (DA®Uj, i, ® ke,
J={jos-e jk}CIO,n T i1,..., ik €N, i, ig+1 ENU{—1}

so that using assumption e.2, writing )L;J)(f) =0 (f), NT =NU{—1}, one gets:

1055 Ik+1

A(L()) = Z Z }LEJ)(f)(1®1(j0=0) Q (A®<k+1+1[jo¢0>+luk¢n>>(1®1(./‘o¢0>
JCll0,n]l i eN— x Nk xN—

.....

= X 1((JJu{o,n}(A®("+1“”0*0’“”"*"’)(1®1”°*°’®U/o,...,/k®1®1”"¢"’))))
JCl[0,n]]

= 1(A®M(f)).

Recall (PrVI ()i = L, vl](s)(ao(S(kl) S,yf‘)) i1 Qo (S(k" S,Elf"))an, where v; is the hugest of all
ve’s ((PrVI (f)); =0if j # k;). As before, one gets PrViI(f) =1Q I(f1,s ® f2,5) € D(A) Qag D(A) so that
assumption e.1 concludes to the domain statement. Note that PV I(f) € (-1 ® éan,,-)@N , and thus by assumption
e.3 is orthogonal to §(/ (g,)) forany p>nif g, € Lz(Rf’1r x N*) ®alg D(A®Py Thus 8* P VI (f) is orthogonal to
all such /(g,), and by density for all h, € &,, p > n. This gives the last statement. O

We can now define:

7 10c R, LE(M))
such that, for some C and o, |X;|l» < Ce® and for all finite sums g =, gn, 8n € LZ(R’J’r x N") ®alg D step
functions as above, then a.e.int € R :

Definition 10. An ultraweak solution (of (2)) is an L-weakly continuous adapted process X; in L*

1 t t
(10 x) =1 %o = 5 [ aslarce) x)+ [ o prvar o). x.).

Note that a weak solution satisfying || X;|2 < Ce®! is an ultraweak solution. Indeed from the free Bismut—Clark—
Ocone formula and the previous lemma for domain issues, one gets:

t t t t
<I(g),/ 3(XS)#dSX>=</ (PquI(g))#dSu,/ S(XS)#dSS>=/ ds(8* PVl (g), Xy).
0 0 0 0

1.5. Mild and ultramild solutions
Here is the main theorem in the general setting.

Theorem 11.

(i) Let us assume Iy, (w) and that Xo € L*(My), then Eq. (2) has a unique ultraweak solution. This solution is also
an ultramild solution X, and we have, for every T and a.e. in t.

2 t 2
1 X112 < e[ Xoll3,

wT

IIXIIBa J(0.r) = < I Xoll52 (or 2T || Xoll3 if @ = 0).
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Furthermore, if we write X a solution for § replaced by (1 — €)8 (¢ € (0, 1]), then X¢ is a unique mild solution

of this variant equation, i.e. a solution of (7€) in Bg Al2> and the solution built above X; is, for every T, a weak
limit (¢ — 0) in B ,5(10, T1) and strong limit in C°([0, T1, (L*(M), o (L*(M), L*(M)))) of the solutions X .

Finally, if we assume Xo € D(A®V/28) N\ D(A) N L*(My) then the solution satisfies a.e.:
2
|X: — Xo — 8(X0)#S; 5

2
= S aco 3+ (€ = 1)1X0l3

2
S (1820w + T (a0 [+ ol a o ) | a% 2 60x0) ],

T S%p](”A]/z(d)on)H;— |85 X0)|3) + 2w /4| A2 (X0) | 3.
se[0,t

(ii) Let us assume I'iy(w, C) and that Xo € D(A'Y?)NL?*(My), then Eq. (2) has a unique mild solution X;. Moreover,
we have the following inequalities a.e.:

2 t 2
1 X115 < e[ Xoll3,

[5Cxnl3 < [5xo) 3¢+,

If we write X a solution for § replaced by (1 — €)é (¢ € (0, 1]), then, if § = 8, X is a strong solution, i.e. a
solution of (7¢) in Bg A0, T, for every T, and otherwise, if § # 8 a mild solution by (). Furthermore, X, is,
for every T, the weak limit (¢ — 0) in B 4([0, T]) and strong limit in B([0, T], L2(M)) (the space of bounded
Sfunctions with uniform convergence) of the solution X7 .

Proof. Let us sketch the plan of the proof. Step 0 proves uniqueness of ultraweak solutions, which is a useful prelimi-
nary. We will first find unique mild (resp strong in case (ii)) solutions after replacing § by (1 — ¢)3 with ¢ > O [step 1].
Then, we will prove that when ¢ — 0 we can get some weak convergence to an ultramild (resp a mild, in case (ii))
solution of (7), mainly by showing several inequalities like the ones stated in the theorem [step 2 for part (i), step 3
for part (ii)].

Step 0: Uniqueness of ultraweak solutions in case (i).

We have to show that an ultraweak solution with Xy = 0 vanishes. The proof is in the spirit of Theorem 5.6 in
[17] in the symmetric Fock space context. For g, as in Definition 10, we prove by induction on n (I1(g,), Xs) = 0.
By density this gives the same for a step function g, € LZ(JR’f|r x N") @alg D(A®") . The induction hypothesis (and
Lemma 9) or only the definition of V; at initialization, gives the last integral in the definition of ultraweak solution
vanishes, so that for a step function g = g, € L>(R%. x N") ®ag D(A®I):

t

1
(1(2), X,) = —5/0 ds(A1(g). X.).
Since || X;||> < C exp(wt), we can consider the Laplace transform for A > w so that we get:
0] )\‘ o0 t
A/ drexp(—An)(1(g), X;) = _5/ dt exp(—m/ ds(AI(g), Xy)
0 0 0
)\. o o0
= _5/ ds(AI(g), XS)/ dr exp(—Ar)
0 s

__! / " drexp(—An(AL (). X,).
2 Jo
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Thus fooo dr exp(—At){((A+ A/2)I(g), X;) = 0 but (using Lemma 9)

I((+ A% 2) " (@) =+ A/2) " 1 (g),

thus applying the result above to g = (A + A®"1/2)~1(g) gives

foo drexp(—A1)(1(g), X;)=0.
0

The result of the next inductive step ({/(g), X;) = 0) follows from uniqueness of Laplace transform. Now by density
of the functions of the form 7 (>_ g,,) (as in definition of ultraweak solutions) we get X; = 0.

Step 1. Assume Iy(w). For any ¢ € (0,1] and Xo = Xg € L2(M0) there exists a unique mild solution (even in
By 412000, T for any T to X; = ¢y(Xo) + (1= &)y (X°);.

Assume now I'i (w, C) and 8 = 8. For any e € (0, 1]and Xo = X € D(A'Y2)NL%(My) there exists a unique strong
solution (i.e. in BS’A([O, T1) forany T) to X7 = ¢ (Xo) + (1 — &)y (X®);.

For each statement we can be content with proving for a small 7 > 0 to be fixed later. Then, using the fact that
Iy, I are translation invariant in time, if we consider the same problem starting at k7', this gives the same result on
any [0, T'].

The first statement is easy and a consequence of (5) in Proposition 5. If Y € Bg’ Al ;2 ([0, T]), define an element at

least in L2(M;) N D(A'/?) (for a.e. t € (0, T], by Proposition 5 and since Bg Al/2([0, T]) — Bg’a([O, TDH):

t
P =X+ (=) [ o 60rHs,).

First of all, I"'(Y) is in Bg’ Al for Y in this space. Indeed, first ¢;(X¢) is in this space, as a limit (coming from (4))
of ¢; (ne(X0)), continuous function in C°([0, T'], D(A'/?)) — Bg’Al/z([O, T1) (a usual Al/z-simple-process approx-
imation giving this). Second, since, if Y, is a A!'/?-simple process converging to Y, y (¥,,) converge to y (¥) (a priori
in L2([0, T, D(A'/?)) from Proposition 5 (5)), it suffices to note y (¥,,) is itself in BS 4120, TY.

Finally it suffices to check I" is a contraction (after moving to an equivalent norm) on Bg, A12([0, T]). Indeed note
from Proposition 5 and the definition:

2
27

T T
/ds”AW(F(Y)S—F(Z)S)Uig(l—5)2/ ds|8(Y — 2)s]
OT T ’ (8)
/Ods”F(Y)S—F(Z)Snif(l—8)2T/0 ds||s(v — 2),]5.

Thus, fix 0 < T < ¢/(2max(1, w)), so that one can take K =¢/2T to get (1 — e+ KT)max(l,w) < (1 —e/2)K

and define the equivalent norm on Bg’ Al2"

T
2
1V x= [ AP+ kixs
2.a1/2° 0
We deduce from I'y(w) c.1 and the previous inequalities that

|r@)—r@)]

2
a
BZ‘AI/Z,K

T
<(1-92+ KT)/O ds(| A2 (¥ = 2), |3 + max(1, ) | (¥ = 2);]3)

<U—e/DINY = ZIF &
2.A1/2°
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This concludes to the first statement.

For the second statement, we want to show I” is a contraction on Bé’) A([0, T]) after taking an equivalent norm
again. We thus now take Y € BgyA([O, T).

We can apply Proposition 5 (6) to get:

T
[ arlanlyon = -1a o o B+ [l e )
T T
§<Ana | scrmas.. [ a(Y,>#dS,>,
0 0
1/2

where we have used in the second line Lemma 3(ii) and contractivity of n,~. But now (in the case we assume /'] and
8 = §), we can use Lemma 3(i) and then I'j ¢.2 and the bound in Lemma 2 for H,, to get:

T T
<Ana/ 8(Y,)#dS,,/ 5(Y,)#ds,>
0 0

T
:</ SoA(na(YS))#dSs—i-/ Ho (Ys EBAI/Z(Y))#dSs,/
0 0

T
8(Yt)#dSt>

T T
5/0 ||A(Yl)||§dt+(max(],a))C—i—a))/O ||Y,||§+||A‘/2(Y,)||§dt.

1/2 1/2 1/2

But better, we can write || Ane y (113 = (Ana(A) 202y (V)r, () /207y (Y),) to show that this in-

creases to || An y(Y ) ||2 in o and then to |[Ay (Y); ||2 in @', with the inequality bellow and as a consequence (recall
C>1)y(Y); € D(A) a.e. and we got:

T T T
[ atlaymnl = [Claolie+2maxa o [Cinis+ o) ©)

Time has gone to choose 7' small enough and introduce the equivalent norm on B3 , ([0, T']) for which I" will be
a contraction under the assumptions of (ii).

First choose 7 such that Tw < 1 — (1 — &)? so that Tw < —— (1 — 1. Second, let L > % > 0, and
K = Lw + 2C max(1, w) > 0 thus:
L>Ln:=L(—¢&?*+ (2Cmax(1,w)(1 +T) + oTL)(1 —¢)*
=L(1 —&)* + (2Cmax(1,w) + TK)(1 — &)*.
We get also:
K>Kn:=(1-e?K1+Tw)=(1-e?(Lw+2Cmax(l,0) + KTw).
Finally, define the clearly equivalent norm: ||X||L K.T —fo (L|IAY2 (X, )||L2(T)+K||X ||L2(T)+||A(X )||L2m)ds.

We get, using (8) and (9) in the first line, and then assumption c.1 in the second line:
2
A=’y g 7

T 2
= —8)2/0 |ay|;de

T T
(- 8)22Cmax(1,a>)/ | A2 |5 + 1Y 13 de + (L + KT)(1 - 8)2/ x5 ar
0 0
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T T T
5(1—5)2/0 ||A(Y,)||§dt+Ln/0 ||Al/2(Y;)||§dt+K77//0 1Y 115 dr

<max((1 — &), 77/)||Y||i,K,T'

First of all, this shows that I"(Y) is indeed in Bg, A for Y in this space: first, since ¢;(Xo) is in this space as before
and second, since, if ¥,, is a A-simple process converging to Y, y (¥,) converge to y (Y (a priori in Lz([O, T1, D(A)),
and y (Yy,) is itself in BS,A~

Then, we can say that I” is a contraction on Bgy A([0, T]) equipped of the norm || - ||z, .7, this concludes.

Step 2: Conclusion of the proof of (i).

Applying orthogonality (via Lemma 3(iii)) and equation (5) to (1 — &)y (X?); = X! — ¢:(Xo), we know that for

any T':

T T T
[Fatarx = [ ajato o - a -2l )R a-of [ a6l o

Using Eq. (4) and orthogonality and then assumption c.1 we deduce:

t
(1= &)y (X9), ]2 < I1Xol3 - ||¢t<xo>||§+wf0 | x¢[5ds,

t 2 t t
2 2 2 1/2 2 2 2
;5= 15+ o2 [ a(xspwas, |~ [ far2(xs) s < x5+ o [ ] o
Note this second inequality works for ¢ = 0 as soon as we have a solution in this case. We can use Gronwall’s lemma
on this second inequality. It proves the first inequality of the theorem (for X* instead of X). Combining this with the
first inequality, we get, after integration, the second inequality in part (i), showing that X¢ is bounded in B;” 5"

T pt 5 12
5l = ([ [ 1620000 s+ 150 )
T

1 ) v 5 o 5 172
(1_8)</(; <||X0||Lz(r)+a)/0 dse” 1 Xoll 2,y ) +e” 1 X0l df

1 T , 1/2
wt
(1 _ 8) </() 2e ||XO”L2('L') dt) .

Modulo extraction, we get a *-weak limit in Bg’ ¢ 5[0, T]) by compactness. As a consequence, since y is a linear
continuous map as recalled in the part on stochastic convolution, y (X?) (or at least the image of the previous ex-
traction) converges in L2([0, T, L2 (M)) weakly. Since ¢;(X¢) is a constant in this space we can take the limit and
verify the equation in this space, thus a.e., we especially get an ultramild solution. Since we deduce any such *-weak
limit point is also an ultraweak solution (since X¢ is a mild thus weak thus ultraweak solution of the & variant) we get
*-weak convergence from uniqueness proved in step 0.

Moreover, taking & € L?(M), with, say, the projection of £ on the space of stochastic integrals given by fOT ns#dSy,
let us prove that (£, X7) is an equicontinuous and uniformly bounded family (for ¢ € (0, 1]) on [0,T]. From what we
obtained above, only equicontinuity need to be proved, but (for + < r) we have (using the equation for X¢ and
Cauchy-Schwarz):

=

=

(€, X5 — X7) < l1€ 2] b~ (X0) — Xo|,

T t
=) [ il 02, (X)) + (1 = o) [ a6 m =m0, (65(0)
t

T 1/2
S||§||2||¢r—z(X0)—X0H2+(/ ds||ns||%) [ =)y (x)],
t
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t ) 1/2
([ I8 m=nl3) ha=omxl,

T 1/2
< & ll2]|pr—r (X0) — X0, + e‘“’/2||xo||z(< / ds||ns||%) + lpe—ik — snz).
t

This concludes using strong continuity of ¢, (and using Heine—Cantor Theorem). As a consequence, using Arzela—
Ascoli Theorem (and separability assumption on L2(M)), we get via diagonal extraction, X; is weakly continuous,
and limit of a subsequence of X! in ([0, T, (L2 (M), o (L*(M), L*(M)))). As a consequence, this easily enables
us to pass to the limit ¢ — 0 in the first inequality of the theorem. From this we get also that any limit point is an
ultraweak solution, so that from uniqueness we get the stated limit without extraction.

We now establish the supplementary inequality.

First by orthogonality and assumption d.2 of Ip(w), we have:

| X5 = Xo — (1 — ©)3(Xo)#Sr |3
= ¢ (Xo) = Xo[; + (1 =) /0 088504 0X0) — 80 2+ = )y 0 (), |2
Morover, the same kind of orthogonality and relations (5) and (4) imply that:
(1 =o)*ly or(x); [
= [ a2l - A )
+ /0 (826,00 [ — (1= R 5(6, o) 1) + (1 — 02 A3 (0.0X00) I

< (T — 1)I1Xol3 + T[%u%(HAl/z(fﬁzXO) |5 — (1 =& |8 X0)|3)

T
=07 [ a1} = o550 0x0)

where we used, in the inequality, the first inequality of our theorem.
Our first line is in our estimate (once added a (1 — ¢) where needed for our ¢ variant). It only remains to get the
other terms by several elementary computations, only involving Xg.

T
[ o 5(00x0) =200+ (enxo) |3~ o 5(00x0)
T 2 T
= fo dr|[8(¢r Xo — Xo)||; + 2% /0 dr(8(Xo) — ¢¥_,8(X0), 8(Xo))
T
+2% /O dr((¢5_, —id)8(Xo), 8(Xo — ¢¢(X0)))
T
5/ dr[| AV (¢ Xo —X0)||§+T2w/4||A‘/2(X0)||§
0
r 1/2 2
+f0 dt(T — || A% (5(X0) |5

T
+fo diy/t(T = ([ AKo) 5 + oA (x0) [) 7|42 (x0) |,
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! 1/2 2 2 1/2 2
=/ dt]| A2 (i Xo — Xo)||5 + TP0/4| A (X0) |,
0

T2
5 (1822 600) 3+ F (a0 3+ ol a o) 2% 260, )

The inequality comes from Iy(w)c.1 and several uses of the spectral theorem applied in the form ((id —¢,)'x, x) <
(%Ax,x} (i=1or2).
Finally, it remains to compute the last integral using the spectral theorem for A:

Amevﬂwxm»—X@M=4wnﬂxmﬁ—wXﬂ”ﬁwuxwﬁ+va”wwﬁ
=2((¢pr —id+T A/2)(Xo), Xo) — || ¢7 (X0) — Xo |3
= Ao 3~ foror - xof}
Putting everything together this concludes to:

| X — Xo — (1 - &)8(X0)#S: 5

2
< %HA(XO) 1+ (e = DIXol3 + (1= (1 = £)%) | ¢ (Xo) — Xo] 3

2
5 (1872 600) 3+ F (a0 |3 +ola @) 4% 26, )

+rsup([a 2@ Xol; = (1 =03 X0 [) + P/ A0
N

We easily obtain the limit case & = 0 using the limit in C°([0, T'], (L2(M), o (L2(M), L*(M)))).
Step 3: Under the assumptions of (ii), with B“ depending on our fixed T > 0, and for Xg € D(A), there exists a
unique mild solution X, of (2) which is the weak limit in 35 2.6 and strong limit in B([0, T], L2(M)) of the solution X7
of step one. Moreover, this solution satisfies the two first mequahtles of (ii) in the theorem.

Consider ¢ > 0 like in step 1. In case § # 8, we don’t know X7 € D(A), since we have only a mild solution, we
have to circumvent this trouble for computational purposes

Applying the first part of step 1 with § replaced by n 8 ©3, we get a solution X Bg’ 12 and since by Proposition 5

(5) and the argument in step one, y(X ’3) € 82 Al2 We deduce n,gy(X ’3) e B¢ As a consequence, if Xg € D(A)

2, A3/2°

.
we getasinstep 1, X, € Bg A3

We can now compute for our solution Xf’ﬂ . We can apply Proposition 5 (6) in case B =3, « = o’ = f and the
variant of (4) valid for x = Xo € D(AY2): |8¢, (x)1I3 = [15x113 — [y R(EAPs(x), 55 (x)) ds. Using also orthogonality
from Lemma 3 but for § , we get:

15(XEP) 3= 15(xg) |2+ (1 — &) anﬂ/ 5(XEP)#dS, j—foti)i(SAxf’ﬁ,SXf’ﬁ)ds.
We have thus shown:
[3(x77)15 = 13(x5)5
+(1—e)? (n§5+ﬁﬂ)/0ta(x‘f’ﬁ)#dss z—[)tm(A®og(X§'ﬁ)—H(S(Xﬁ’ﬁ)),SXf’ﬁ)ds.
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We used the identities of assumption f.2 and of Lemma 2 about §A and gn,g justified since almost surely in s Xﬁ’ﬂ
D(A3/2) and because via Lemma 3(i) we know fot S(Xf’ﬁ)#dSS € D(5). We deduce:

3(x7)1;5
t t t
< y|£§(xg)||§+(1—s)2/ ||S®5(x§»ﬂ)|y§ds+29’t<£§n5/ S(Xf’ﬂ)#dSs,”FL,g/ S(Xjf'ﬂ)#dsx>
0 0 0

t
—/ R(A® 0 §(XEF) —H(5(xEP)), 5x5F)ds
0
t
< ||£§(x5)||§+/O 2c||£§(x§,~ﬂ)H§ds+2m<£§n5/ (X ﬁ)#dSb,H,g/ (xsﬂ)#ds>
B o 12 t C4 B ep ’
<[3e5) 3+ [ (20 +25 @+ 20 ) [3(xc) s

In the first line, we used ng contractive after computing the first scalar product. In the second line, we used assumption
h to cancel one term and the bound ||| < C. In the last line, we used assumption g, the bound on Hg from Lemma 2

and ||<§n;;|| < C+/w + 2P already used there.
Applying Gronwall’s lemma, we got (for g > 1):

[5Ce™)15 = 13(x57) e 2.

As a consequence, we get a weak limit point X;** in B3 . Let us show such a limit point is a solution of (2¢) in

Bg s+ This gives by uniqueness X, ;' = X?, and the fact that the weak limit point is a limit. Of course, it suffices to

show the equation weakly, the only non-trivial limit is the stochastic integral, but since § X f’ﬂ

is bounded it is easy to
remove ng on the other side of the scalar product, and then to use weak convergence of X f’ﬂ in Bg’ 5+ We also get a
corresponding inequality a.e. for the limit by seeing the inequality weakly in L>([0, T']).

As is usual, if we are able to prove bounds in D(§), we can also deduce | - ||» Cauchy property. Using (5) after
using the SDE and the common initial conditions, we also get (for 0 < ¢, < 1):

x5 = x7[; = [y (1 =o)X = =mx)[;

t t
—— [y —ox; = a=mx)Fas+ [ a0 -oxi =1 -nx)|as

< [1av20e - xR+ [ s(xs - x)3

+ 12max (e, ) max([3(x) | [3(x7)],)ds

In the last line, we used an elementary bound on the second integral expanding the scalar products with (1 — &) X{ —
(A —mX! = (Xt - X))+ X] — £X?) and again the SDE with same initial condition on the first integral. Using
assumption c.1, g and our bound on ||§(X%)||2, one gets:

1
I = 71 = [ ol = X3+ 12maxte () 0" as

) e(6+2w)C4t+a)t

< 12maxte, nC (X)) 3 e aer

As noted at the beginning of step 2, we know any (mild) solution of the case ¢ = 0, if it exists satisfies: || X; ||% <
e’ || Xo ||%, giving especially uniqueness.
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We have thus obtained strong convergence on X7 in B([0, T], L*(M)) by Cauchy property. We have also bounded-
ness of X? in Bg’ s> which gives by weak compactness a limit up to extraction when ¢ — 0. Once we will have proved
that any such limit point is a mild solution with ¢ = 0, uniqueness (of the solution thus of the limit point) will get that
in fact X; weakly converges in Bg’ s to the newly found solution X;. Since we have already noticed weak continuity
of Stochastic convolution, we are in fact done for proving that any limit point is a mild solution.

Finally, we conclude the proof of the part (ii) of our theorem, by considering 7, (Xo) as initial condition of a
solution X, o, in case we have only Xg € D(Al/z) (and not anymore D(A)) and letting go o — co. With the same

weak limit arguments, we show that X; , converges weakly in B3 ; to X;. Moreover, note for further use that we

have also strong convergence of X; , to X, in B([0, T'], L*(M)) by the following inequality (proved as above for the
Cauchy property, except we don’t have the same initial conditions anymore, but, however, more cancellations):

X0 — X013 = | (Xo.a — Xo.0) |2 + |7 Xrw — X005

— 1o = Kol = [ 18725 Ctuo = Xl + [ 30800 = Ko s
< X0, — Xo g% — fo |AY2(X o — Xo )12 = | A2y (Xo.0 — Xo ) |2 ds
+ /OZHAW(XW — X, ) |3 + 0l X0 — X 513 ds
< e ([lma(X0) = np(X0) |3 + T 1 (A2 X0) — s (12 X0) ). D

2. Our main example: Derivation-generator of a Dirichlet form

As explained in the Introduction, our main case of interest will be when § is a derivation and A = §*§ the correspond-
ing generator of a Dirichlet form. Note that in that case it is well known (cf e.g. [9]) ¢, and 5, are completely positive
contractions on M.

2.1. Preliminaries and notation around zero extensions of a derivation on free Brownian motions

2.1.1. Setting and extension
Recall M = W*(Mo; S§J ), 0<s<00,0<j<N) (we will consider only here the case of finitely many derivations
and thus free Brownian motions) and M, = W*(My; Ss(j), 0<s<t,0<j<N).

Let us assume we are given 9 : D(3) — HS(Mo)N = (L?(Mo) ® L*(Mo))™ ~1g0 (L*(Mo) ® L*(M"))" a deriva-
tion valued in a direct sum of Hilbert—Schmidt operators over L?(My). As usual the identification of L2(Mo) ® L*(Mo)
with Hilbert—Schmidt operators sends @ & b to the finite rank operator x > at (bx). As real bimodules, they are con-
sidered with bimodule structure induced by a(b ® ¢)d = ab & cd, and real structure 7 (a ® b) = b* ® a™ correspond-
ing to adjointness of Hilbert~Schmidt operators. We will emphasize the isomorphism 1 ® O with L?(My) ® L*(M,")
(coming from traciality) with corresponding bimodule structure when necessary (it is induced by the identity map for
a,beM (1® 0)(a®b)=a ® b with b seen in M°P).

We write Z; = (0,...,0,1®1,0,...,0)in HS(MO)N the non-zero term lying on the jth component. We also write
d; for the jth component in HS(Mp)" (and we will use freely later this kind of notation). For U € L3(M)® L*(M°®P),
K € M ® M°P, we write consistently with our previous notation U#K the map induced by multiplication in M ® M°P.
If U e L2 (M) ® L>(M), we write in this way the map induced by the previous isomorphism: (1 ® O)(U#K) :=
(1® 0)(U)#K.

Domains of closures will be considered in this L? setting, D(9) C My is a weakly dense *-subalgebra. We will
really soon impose conditions making 9 closable as an unbounded operator from L(My, t) — HS(Mg)"N, and real
(i.e. we have the relation 9(x)* = d(x*) with the adjoint of Hilbert-Schmidt operators in each component and as a
consequence (3(x), yd(z)) = (3(z*)y*, d(x*)), Vx, y, z € D(d)). After extending it to a closed derivation § on M we
will be interested in the corresponding generator of a Dirichlet form A = §*§. This part will find realistic assumptions
on 9d to get I, (w, C) and thus to be able to apply our general theory.
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Suppose also that J; := 9*(Z;) € L?(My) is well defined for all j € [1, N]. We have a well-known lemma (iden-
tical to Proposition 4.1 in [43] which is valid for any real derivation of the kind considered above, as pointed out after
Proposition 6.2 in [44]):

Lemma 12. Consider 0 real densely defined derivation with J; := 0*(Z;) € L2(My), then (D(9) Ralg D@V is
contained in D(0*) (as a consequence assumption e.l is satisfied) and:

5@ ®b) :=9*(aZ;b) = aTib— (1@ )[3;@]b —a(z ® D[3;®)].

Moreover (see e.g. [11], Remark 7, using mainly [14]), 5|M00D(5) defines a derivation (noted 9 on the *-algebra

My N D_(é)), closed as an unbounded operator My — HS(Mp)VN. Finally (see e.g. Proposition 6 in [11]), for any
Z € D(d) N My, there exists a sequence Z, € D) with |Z,|| < Z|l, | Z, — Z||2, 110(Z,) — 3(Z) ]2 — O.

Consider also D(5) = D(9) * (C(Ss(j), 0<j<N,0<s <o00)C M, the algebra generated by Sy) and D(9) (thus
D(6) is a weakly dense *-subalgebra of M). Define §: D(§) — HS(L2(M))N the unique derivation such that § (x) =
3(x) if x € D(3) and 8(S”) = O forall 7. Then, clearly Jj = 8*(Z,) € L*(Mo) C L2(M) (see e.g. [37], Example 2.4),
and using the lemma above, § is also closable (since §* is densely defined). § is thus a closable real derivation, like 9,
satisfying e.1. We may sometimes write §°°: M N D(8) — HS(L2(M))VN the analog derivation defined in the previous
lemma (when we want to emphasize the domain). We will write A = §*§ the associated generator of a completely
Dirichlet form, ¢, the semigroup generated by —1/2A, ny = ﬁ the “resolvent map” associated, as before. As we
already pointed out, 1, and ¢; induce completely positive contractions on M.

We thus only assumed in this section Assumption 0:

Assumption 0. (a) 0:D(d) — HS(Mo)N real derivation D(9) C My weakly dense *-subalgebra.
(b) J; :=0%(Zj) € L%(My) is well defined for all j € [1, N1, and 8 is an extension by 0 on free Brownian motions:

8(x) = d(x) ifx € D(3) and §(SY) =0 for all t.
This subsection will mainly develop general consequences of this Assumption 0, giving at the end I, .

2.1.2. Useful L'-closures
Here we assume Assumption O.
We will also define following [32], Section 1.4, an analog of A, AlM— L} (M, ) (there noted ¥), by

D(AY) =|xe D@ N M|y (5(x),5(»))
extends to a normal linear functional on M } (11)

A'(x) is defined as the adjoint of the Radon-Nikodym derivative of the preceding linear functional y (8(x),8(y)),
ie. (Al (x),y) = (A (x)* y) = (8(x), §(y)) (note the anti-linear duality bracket consistent with scalar products).
Likewise, we can define §*1: (L2(M) @ L2(M)N — LY (M, 1), by

D(s™) = {U e (L2 ® L2 ()" |y > (U. 5 (1)
extends to a normal linear functional on M }

8*1(U) is defined as the adjoint of the Radon-Nikodym derivative of the preceding linear functional y — (U, §(y)). By
the very definition, we see that for any x € D(AYY, §(x) € D(8*") and Al(x) = 8*15(x). Moreover, we see obviously
that §*! is a closed densely defined operator (using D(§*) C D(§ *1y and § e DG) is a densely defined formal adjoint).
Note the following elementary lemma, using mainly the fact that §°° is a derivation:

Lemma 13. D(A') is a x-subalgebra of M containing D(A) N\ M, and for any x, y € D(A'):

N
Aly) =A@y +xa' () —2) mo(1®@om) @ 1)(5(x) @),
i=1
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where m denote the multiplication map L*(M)® L*(M) — LY(M). Finally, for any x,y € D(A"): (Al (x),y) =
{x, Al().

Proof. Take x,y € D(A'), z € M N D(8), thus

(8(xy),8(2)) = (8(x)y, 8(2)) + (x8(3), 8(2))

8(x),8(2)y*)+(8(y), x*8(2)

={

={ )
= (800, 8(2y")) + (8. 8(x"2)) = (80), 28(37)) = {33 8(x")2)
={

={

Ay, 2) + (x Al (1), ) = (2", 8(x*)) — (8(»), 8(x*)z)

Ay, 2+ (kAN (), D) = 2D Tr(8i(3)* 08 (x)*z)

= (A" )y, z)+ (xA (), 2)) — 27 <zm (ZSi(x) oa,-(y)) >

In the fourth line, we used the definition of A! and the fact § is a real derivation. We used at the next to last line the
identification of L% ® L? with Hilbert—-Schmidt operators and the Trace on trace class, and the relation §; (x)* = §; (x*)
with the adjoint of Hilbert—Schmidt operators coming from the fact we have a real derivation. At the last line, we used
the multiplication map to L!(M), induced by m(a ® b) = ab.

This proves the domain property and the equation. (]

We will also need an extension Al L>(M) — L'(M). But the last equality of the previous lemma especially
shows that A|paynm : M — L*(M) is a (o-weakly) densely defined formal adjoint of A': L2(M) — L'(M), thus
this operator is closable. And moreover, for any x € D(A) N M,y € D(A), (A(x), y) = (x, Al (y)).

Note the following elementary lemma, using M N D(A) is a core for A (thanks to stability of M by ¢;):

Lemma 14. For any x,y € D(A) with either x or y in M, then xy € D(E):

N
Al(xy) =AMy +xAG) —2) mo(1@Tom® D) (5(x) ®5()),

i=1
where m denotes the multiplication map L*(M)Q L*(M) — L' (M).

2.1.3. Lemmas about the extension
Here again we only assume 0.

We can consider 6 ® 1) ® (1®8): L2(M) Q@ L2(M) — (L2 (M) ® L2 (M) ® L2(M))*" (later abbreviated § ® 1 &
1 ® 8 or §®), which is easily seen to be densely defined on D(8) ®alg D(8), and closable (with an explicit densely
defined adjoint coming from Lemma 12 in case of assumption 0). We will write A® == (6 ®101Q8)* Q101 ®
8)=A®1+1Q® A, which is thus a densely defined closed self-adjoint positive operator. It can be seen, as stated
above, to be equal to the closure of A ® 1 +1® A (defined on D(A) ®ag D(A), using the stability of this space by
¢ ® ¢y, or rather more the regularization effect, implying this is a core of the previous closed operator).

Likewise, we define A®+D on D(A)®a:(*+1) Ny, (with the notation before I7,), i.e. for a; € D(A) N L2(My),
by

n
A"y ® - ®a) =) a® - ®ai1®Aa) ®ait1 ® - Day.
i=0

It clearly extends to a positive densely defined self-adjoint operator on V,,. Assumption e.4 is obvious with ¥ =
D(A)e C.
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_Recall ﬁ#(S;. — S/t =5:L*(My) ® L>(M) — L*(M) is the standard isometric map extending (¢ ® b)#(Sj_ —
S¢) =a(S; — S;)b. Likewise, we define #; extending (a @ b @ c)#(S; — S;) = a(S; — S))b®c and (a @b R c)#2(S; —
Sé) =a ®b(S; - Sé)C, a, ba cE MS~

Corollary 15. For any U € D(A®) N L2(My) ® L*(My), then U#(S! — Si) € D(A) (t > s) and:
A(UH(S] - 51)) = AZWH(S] - 81).

Moreover, for any U € L*(My) ® L*>(My), U#(S! — Si) € D(8) ifand only if U € DS ® 1 ® 1 ® 8), and we also have
S(U#(SI — $1)) =8 @ L(U)#a(S! — SI) + T@8(WU)# (S — S!).

As a consequence, such an element is orthogonal to any L?>(Moy ® My) (as claimed in assumption d.2). Finally,
assumptions e.2, e.4 are verified by A"tV and e.3 by §.

Proof. Consider U € (D(A) N M;) ®alg (D(A) N M;), and by linearity even U = a ® b, then by Lemma 13, we have
U#(S} — S¢) € D(A) and the formula comes from the formula there (applied twice and using freeness to cancel the
other terms). The density remark before the proof and the isometric map ~#(Sf — Sg) /I —s: L*(My) ® L>(My) —
L?(M) conclude the general case. Assumption e.2 follows similarly.

The second property comes from § a derivation starting with the case U € D(8) ®ag D(8) N My ® My, and using 8
closed for the if part and in order to extend the formula. The only if part uses § is defined first on D(3) *C(S §/ ) ,0<j<
N, 0 <s < o0), and the fact we can take the approximation of U#(S,i — S;) in the image of My ®a1¢ M by ~#(Sf — S;)
(using freeness and the derivation property on the free product above to get the projection of a first approximation on
the set above is dominated for the norm of § by the first one). Assumption e.3 is also checked using the derivation
property (the density statement is obvious). On &, = &, N (D(3) * C(S§J), 0<j<N,0<s<00)), wecan apply the

derivation property to show §(&)) C €D &p ® & (closure in L?), implying the orthogonality statement. |

p+q=n

2.1.4. Summary of results under Assumption O
We summarize the easy results obtained at this stage:

Lemma 16. With this assumption 0, 8 and A satisfy the stability of filtration properties and Tou(w =0) and also b.2,
c.2 (i.e. assumptions a, b, c,e and d.1,d.2 of I'1,,(w =0, C), and also d.3, d.4 in case § = §).

2.2. Sufficient conditions for the main assumption

2.2.1. Statement of result

Let us sum up right now the assumptions we will use and our result. We consider here an exact coassociativity
assumption even if an almost coassociativity (considered in a previous preprint version of this paper) would be enough.
This will limit the applications of this section essentially to free difference quotients. We will also consider the case
8 = & and consider elsewhere the case where we need and use two derivations.

Assumption 1. (a) 3:D(3) — (D(3) ®ug D)V C (L*(Mo) ® L>(M")V is coassociative i.e. ¥i, j ¥x € D(d):
(0;®1)0di(x)—(1®3)0d;j(x)=0.

(@) 9 satisfy Assumption 0 and I71® 1€ Mo.
Moreover, we suppose that (b) 8}*1 ® 1€ D) and

(1 0)0;371®1eMy®M,".

Theorem 17. Under Assumption 1,8 and A satisfy the stability of filtration properties and assumption I, (w =0, C)
for some finite constant C in the context § = §.



A free stochastic partial differential equation 1431

2.2.2. Boundedness for (1 ® 1) o §; under Assumption 1
We first recall Lemma 10 in [11], which is stated there for the free difference quotient, but the coassociative case is
identical. We can and will also extend it elsewhere to an almost coassociative case.

Lemma 18. Assume Assumption 1. Let Z € M N D(8), then the following inequality holds:
laen@@)], < i1zi[@ls;a e D)+ (570 @ DI+ [5:67 (1 © Dl 4y g0m) -
As a consequence, (1 ® ) o 8; extends as a bounded map L*(M,t)— LX(M, 7).

2.2.3. Almost commutation of 8 and A on an extended domain
We are now ready to solve our main domain issues (to get f) in the next:

Lemma 19. Assume Assumption 1.
(i) Forany x € D(8) we have x € D(A;), §;(x) € D(A; ® 1 + 1 ® A ), x € D(AY?) and:

§iA () =(1®A;+A;® 18 (x)+38;(x)#(1®0)3;d7(1®1)).

(i) If x € D(5) (resp. x € D(A)) then so is 1 ® T(5; (x)).
(iii) D(AY?)c D(A® 1+ 1Q A o8) and moreover we have for any x € D(A3/?)

N
§iA) =A%5(0) + ) 8;(#(1® 0)d; 51 @ D).
j=1

Proof. (i) Consider x € D(§), by Assumption 1 §(x) € (D(5) ®uig D) c (M Ralg M)V (the extension from 9 to
8 is easy), thus using Lemma 12, §;(x) € D(S’;), i.e.x € D(A;) for all j and
Aj(x) =8j(x)#5;-‘(1 @D —mo(1®T®1o[§;®@1]0d;(x) —mo(1RQT®1)o[1®8;]08;(x).

Recall 6?(1 ®1)= 8;‘1 ®1 € D(8),and forany j, k (§; ® 1)8(x) € D(8) ®alg D(8) ®alg D (8) so that one gets A ;(x) €
D(;) (and also the statement §; (x) € D(A; ® 1) using again Lemma 12) and applying the derivation property for §;,
we get (recall the notation for # before Lemma 12 and #; similar to the one used before Corollary 15, (a ® b ® c)#2d =
a®bdc, (a®bQ c)#id=adb® c):

80 (x) = (3 ® DS (1)) #8711 @ 1) + (1 ® 8:)8;(x))#1851 @ 1)
+8;(#(1®0)3; 971 1))
—(1®@mo(1®7®1))o[6@1®1]0[8;® 1]08;(x)
—(mo(1®r@D®1)o[1®1®5]0[8; ®1]08;(x)
—(1emo(1®r®1)o[5i ®1® o[l ®;]08;(x)
—(mo(1®Tt®H®1)c[1@1®8]0[1®8;108;(x).

Now, one can easily extend coassociativity to § (the coassociator (6; ® 1) 0 §; — (1 ® §;) o §; being a derivation,
coassociativity is checked on generators). Thus one can rewrite:

—((6; ® 1§, (X))#sz}’f(l @1 =—((1®6)3 (x))#zﬁjf(l ®1),

(1®@mo(1®@T®1))o[8®1®1]0[5; ®1]04,(x)
=(1®[mo(1®T®1)o[s;®1]05;]) 08 (x),

(1emo(1®T®D)o[§i@1®1]o[1®8;]08;(x)
=(1®@[mo1®@T@)ol1®5]08,])08;(x),
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and similar results for other lines in our previous sum. Using the formula in Lemma 12, the three previous lines sum
up to —(1 ® Aj) o J;(x). Doing the same for the other lines, we thus proved the expected formula.
(i) Let x € D(§) and take x,, € D(§) converging to x in D(§). We can compute (using coassociativity again):

§5;101)(8i () = (1[I ®T)E)])(8; (xn))-

By the boundedness result of Lemma 18, the right hand side converges and this gives the result since § is closed. )
For the second statement, consider the equation of (i) applied via scalar product to U € (D(8) N M) ®alg (D(8) N
M):

(A (), 55 W) = (1@ A+ A; @ 1)8;(xn), U) + (8, xa)#((1® 0)9; 871 ® 1)), U) (12)

with U =V ® 1,V € D(§), x,, above (with x € D(A)). Note that using Lemma 12, Assumption 1 and our first result
in (i), 8¥(V ® 1) € D(§) with §;85(V® 1) =§;(V)§* 1 ®@ 1 + V§;85(1® 1) — §;1 ® t8;(V) € L2 (M ® M). Thus
(Aj(xn), 87U) = (8(xn), 887 (V ® 1)). Note also that (1 ® 78;(x,), AV) = (§(1 ® t8;(xn)), 5(V)) converges to the
analog with x by what we have just proved. Since the resulting terms in (12) are bounded with respect to ||6(x;,)||2,
we can get the equation at the limit x,, — x.

We thus got:

N
(1@ 18)AW@), V)=(5(1® 18 (x)),8(V) +Za W#(1® 0); (I ® D). V1)
j=1

Now we can extend this from V € D(8) to V € D(8) and thus we obtain our result by definition of A.

(iii) Consider again this time the variant of Eq. (12) with U € (M N D(A)) Qag (M N D(A)), and x € D(3).
Everything reduces to U = a ® b. Using Lemma 12, we have §7(U) = a8/ (1 ® )b — (1 ® 1)8; (a)b — a(r @ 1)8; (D).
Butnow, a,b € MND(A), (1R®71)d;(a), (t®1)3;(b) € D(A) by (ii) thus Lemma 14 proves —(1 ® 7); ()b —a(t ®
1)8;(b) D(E). Then, let us write, for any U € (M N D(A)) ®a1g (M N D(A)) (with the notation (a ® b)#c = acbh),
6;"(U) = U#(Slf"(l ®1)—V withV e D(F). We can now rewrite our equation (using 8; is a derivation on M N D(5;)
to see U#3(1® 1) € D(5;)):

N
(8;(x), 8; (U#sF(1 @ 1)) — (8;()#((1 ® 0)8; 971 ® 1)), U)
]=1

=6, ATV + (5 (1), [1 ® A + A ® 11(U)).

Now, once again using the second part of Lemma 12, we get this for any x € D(A3?) N M c D(5) N M. Using

the remark before Lemma 14, we can rewrite (x, A1(V)) = (A(x), V), and thus, finally coming back to our original
notation:

N
(i AG), U)=(5:(0). [1 @ A+ AR 1I(V)) + Y _(§;(x)#((1 ® 0)9; 07(1® 1)), U).
j=1

Finally, (using stability by ¢; ® ¢,) it is easily seen that (M N D(A)) ®ug (M N D(A))isacorefor AQ 1+1® A,
and thus we can take U in the domain of that operator and finally, since this operator is closed, we get our result. The
extension from x € D(A%?) N M to x € D(A%?) is easy. O

2.2.4. Proof of Theorem 17

Using Lemma 16, it only remains to check assumption f, . Lemma 19(iii) proves f.1 and f.2 with H:L*(M ®
M)N — L>(M ® M)V given by (H(C)); = 21;]:1 Ci#(1® 0) 0 8;‘(1 ® 1)) so that | H| < [((1 ® 0); 8;‘(1 ®
D), j) vy (M@ mor)-
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It remains to check 4. Consider x € D(A) then 1y (x) € D(A3/?), thus we can apply Lemma 19(iii) to get:

(A(na(x)), A(ne(x)))

— i 5i A (na (x)), 8i (na (x)))

(A%8; (16 (x)). 8 (na (0))) + (H (8 (16 (x))),.- 8i (na (x)))

Il
™M= 1

1

2

I
Mz

B TdT®5;5i(na(x)).5; @11 ®35;5i(na(x))) Z §(na(x)));. 8i (na (x))).
1 i=1

i,J

Since we assume x € D(A), the left hand side and the second term in the right hand side converge when o — 00
showing that x e D6 ® 1 @ 1 ® § 0 §) as expected. Now, the inequality stated in 4 is a tensor variant of the one stated
in ¢ and already checked.

3. Complementary properties of our main example
3.1. An Ito formula for resolvent operators under weak assumptions

Let us consider an integral of the form:
t t
X: = Xo +/ K ds +/ U,#dSs,
0 0

where Xo € Mg = W, s — K, weakly measurable with K, € L' (M), fOT [Ksllids < oo VT >0 and U € B5. We
also assume Ky = K, U; = U;" (in this section we use the involution induced by HS(M), i.e. (@ ® b)* = b* @ a*),
Xo = X so that X; = X

We would like to find a formula for (z + X t)_l, z € C, 3z > 0, to compute the Cauchy-transform of X; with this
unbounded X; € L1(M,). If we supposed K € M, Ug € BS, Proposition 4.3.4 of [3] would conclude (see this article
for the notation, the case with N free Brownian motions as in our case is similar to their case, especially we write in
this section also # for multiplication in M ® M°P ® M without confusion with the previous notation for multiplication
in M ® M°P) since f(x) = fR e 1 (dy) with u(dy) = —il[ovoo)eizy dy (which satisfy Z,(f) < oo, and thus
their results apply).

But we are not in such a bad position because all the terms of their expression in the Ito formula for (z + X;)~!
make sense, this almost only requires applying a standard density argument left to the reader.

Proposition 20. With the previous assumptions we have:
(z+X)™!

t
G+ X0 = [ [+ x0T 0 @+ X0 HHS,
0

t
—/ [+ X0 ® 2+ Xo) ' #K, ds
0
+ Z/ mo(1®7@D((1®UM#((z+X) "' ® @+ X)) ™' ® z+ X)) N#HUL @ 1)) ds.
. 0

The two next lemmas are also left to the reader.
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Lemma 21. Let
t t
X; =X0+f K, ds +f U#dS;,
0 0

where Xo € My, s — K weakly measurable with K € L'([0, T1, LY (My)), and U € Bg. We also assume X; € M (in
a bounded way in t). Let say || X;|| < 1.

Then, there exists X' = X —i—f(; Kds —l—fé U#dSs with s = K" weakly measurable with K" € L* ([0, T]) ® Mj,
K" converging to K in L' ([0, T1, L' (My)), and U" € Bg,, U" converging to U in BS. Moreover, we have | X['|| < 1.

The following variant of the Ito product formula (Proposition 4.3.2 in [3]) is now obvious:

Lemma 22. Let

' '
XZ=X0+/ sts—i-/ U #dS;,
0 0

t t
Yi=Yy+ / Lgds + / Vs#dSs,
0 0

where Xo, Yo € My, s — Ky, s — L weakly measurable with K, L € Ll([O, T], Ll(MX)), and U,V € Bg. We also
assume Xy, Yy € M (in a bounded way in t).
Then, foranyt <T:

t t
X,Y,:XOYO—}—/ (XSLS+KSYs)ds+/ mo (1®(tom)®1)(Us ® Vy)ds
0 0

t
+ / (X, V, + UL Y, #dS,.
0

3.2. Boundedness

In this subsection, we are interested in the example of part 2. Under Assumption 0, we write X; € Bg 5 X; e Bg AL

the solutions given by Theorem 11(i) and Lemma 16. We moreover consider an initial condition Xo € My N D).

Proposition 23. With those assumptions, for any complex number z with Iz > 0, &= +1X§ isin By, and
(z+X; )71
t
—1 _ _1
=¢((z+Xp)" )+ U —o) / ¢i—s (3((z + X°) " ")#ds,)
0

—1=

+((1—e)* 1) XN:/Olqs,_s(m o(1®T®@D)((z+X) '8 (X)) (2 +X5) '8 (XE) (2 + X)) ds.

As a consequence, if we assume moreover || X2 = || Xoll2 (a.e. t, this is the case e.g. for a mild solution given by
Theorem 11(i1)) then X; € M for all t (recall we supposed Xo € M) and we also have || X;| < || Xo|l (actually equal
a.e.), and likewise for any ¢ > 0, X! € M. Finally, if | X;||2 = || Xoll2 a.e. in t, then | X; — X7 |2 - O a.e.int.

Proof. Let ¢ > 0. Since we have a mild solution at ¢ level, by Theorem 11 and since a mild solution is a weak solution
as seen in Proposition 8, we get by self-adjointness of A for characterizing its domain that fé X{ds € D(A) and:

1 t t
Xf:XO—EA/O Xﬁds—i—(l—s)/o 8(XZ)#dS;.
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Thus, applying a resolvent, using Lemma 3(ii), we deduce for any « > 0:

t

1 t
e (X7) = na(Xo) — 5/0 Ang(X$)ds+ (1 —e)fo n$8(XE)#dS,,

where Xo € Mo, s > K; = — 3 Ang (X¢) weakly measurable with K, € L2(Mj), jOT IKsll5ds < oo YT > 0 (all this
using the definition of B ;) and Uy = n@8(X¢) € BS. Recall that ny (Xo) € M by the general Dirichlet form theory
implying n,, is a completely positive contraction on M. We are in position to apply Proposition 20, thus we have:

(z+na (X))

= (z+na(X5) "

- = [T (X)) ™ ® o4 na(x0) ™ S s,

o4 [ L) ) an(x) s

N t
(1= 8)22/ dsmo(1®t®D((z+ Wa(Xi))_l
i=170

X 08 (XE) (2 + na(X9)) ™ 26 (XE) (2 + ma(X5)) 7).

But, note that for any x € D(8), (z+x)"! € D(5), and 5((z+x)"") = —(z+x)"18(x)(z+x)~!. Indeed, we check
this easily on D(8) C M by Leibniz rule, and taking x,, € D(8) converging to x in D(3), a usual formula on resolvent
operators (z +x,) "' — (z+x)7' = (z + x,) "' (x — x,)(z + x) ! gives convergence of (z + x) tto (z4+x)"tin
LZ(M), and thus of §((z+x,) ™D in LY(M @ M) to (z +x)~18(x)(z +x)~L. A fortiori, we have weak convergence in
L>(M @ M). Since a convex set in LZ(M) @ L?>(M ® M) is closed if and only if it is weakly closed by Hahn—-Banach
theorem, we get (z + x)~1 € D(§) and the result.

Analogously, we have for any x € D(A), (z + x)~ Ve D(A) (cf. the paragraph before Lemma 13 for a definition)
and moreover:

—Al((z +x)_1) =G+ "AX)GE+x)"!
N
+2) mo(1@Tt@D(IR§WH#z+1) '@ +0) '@ +x) #5i(x)®1).

i=1

Let us write Ry ; o,¢ = (2 + na (X7 ))~L. Thus, we have obtained, if we apply this formula to our previous equation
in making appear terms by emphasizing “commutators” of n% and §. We also write Y; ; o.¢.i := (R z.0.e S8 (X&) —
3iNa (Xﬁ))Rs,z,a,a:

r_ 1 [t _
Rt ;0= Roz0e+ - 8)/(; (8(Rs,z,a,e) - Ys,z,a,s)#dss - 5/0 Al ((Z + Mo (Xi)) 1) ds

N
+ Z/(; mo(l®1t® 1)(Ys,z,a,e,in§8i (Xi)RS,Z,Ot,S + Rs,z,a,saina (Xi)ys,z,a,s,i) ds
i=1

N o
+ ((1 — 8)2 — 1) Z/(; mo(l®T 1)(Rs,z,a,€n§8i (Xi)Rs,z,a,eTI?(Si (Xf)Rs,z,a,e) ds.
i=1
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As in the proof of Proposition 7 showing that a strong solution is a mild solution, but take here { € D(A) N M in
the proof, we have:

t
Recoe = b1 (Rozae) + (1 — ) / 02 (5(Ryne) — Yorae S,
0

N ot
+ Z/O Dr—s (m o(1®T® 1)(Ys,z,a,e,i7)§)8i (Xf)Rs,z,a,e) + Rs,z,a,esi Na (Xi)ys,z,a,e,i) ds
i=1

N
Ha—er-1)) /O B0 (1@ ® )Ry 2.0en®8 (X2) Ry 2o n5i (XE) Ry 2 ) d.
i=1

We now want to make « tend to co. The three terms with ¥ tend to zero by dominated convergence theorem
(domination modulo constant by [|5(X?) ||% since X¢ € Bg Al2)-In the last line we can remove 1% in the same way

and we get weak convergence in L' to the expected limit (of course we have to use ¢ bounded on M). Clearly, the
two resolvent operators in the first line converge in L? and the same kind of reasoning already made shows that
S((z+na(X g NH weakly converges in L*tod8((z+X §)’1).3 A dominated convergence theorem concludes as above
for the corresponding stochastic integral. At the end, we have got weak convergence in L! of all terms so that:

(c+X0) " =iz +x5)7)

t
=) [0 B((e+x) s + (1 -2 - 1)
0

N
<2 [ dsts(mo @ T @D (e %) B () e+ X5) (X e+ X)),
i=1

We now want to make ¢ tend to O, after taking the trace, to get the second statement. Note that in our context of
Section 2 where [|5(x)[l2 = |A/2(x)]12, (5) gives:

1
(- _8)2)/0 15(x2)])5ds = I1Xoll3 - | X{ .

Incidentally, this proves the statement that || X 0||% = || X; ||% in case (ii) of Theorem 11 since we proved there conver-

gence of X, in L? and boundedness of ||(§(X§)||2.
But (modulo extraction) the weak limit defining X, gives || X, || <liminf || X7||> and thus

t -
1imsup(1—(1—s)2)f 15(x2) |3 ds < 1 Xoll3 — 1X,13- (13)
e—0 0

And the last term is almost everywhere O under our assumption. As a consequence, since we already know X7
converges to X; weakly in L? by Theorem 11(i), we deduce the stated || - |2 convergence of X7 to X; on the a.e. set
where || X;||2 = || Xoll2- Moreover, the trace of the second line of the equality of Proposition 23 is bounded up to the
cube of an inverse of J(z) by this quantity, and thus we get almost everywhere (in ¢ independent of z) equality of the
Cauchy transforms of X( and X;, giving a.e. boundedness (and equality of von Neumann algebra norms). Now we
can use the weak continuity proved in Theorem 11 to extend boundedness everywhere.

Second, to prove that X7 € M, consider S,("J) 1<i <N, J €{a,b} afamily of free Brownian motions, on which

we extend 6 by 0. We can always write Ss(i) =(1- s)SS(i’“) +v1-0- s)st(i’b).

3Remark that this second term is already known to exists; by boundedness in L2 of the convergent 81y (X£), we get that (z +
N (XEN)T18(ne (XE)(z 4+ ne (XE) ™! is close in || - [l of (z + X&) ~'8(a(XE))(z + X&), and finally, with convergence in L2 of (z +
X§)718na(X§)(Z + X§)7l to (z+ Xf)flS(Xf)(Z + Xf)fl; we have thus obtained the convergence in L, using that the two terms are known to
be in L2 and the sequence bounded in this space, you get the result.
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We have thus
t t
X: = ¢ (Xo) + (1 —¢) / Gr—s (B(XOHAS) + V1 — (1 — )2 / dr—s (5(X,)#dSP).
0 0

We want to prove that, if we apply E,, the conditional expectation on the von Neumann algebra M“ generated
by My and SV, we get:

t
Eqo(Xy) = ¢ (Xo) + (1 —6)/0 br—s (8(Ea(X,))#dSL),

which says nothing but by changing S; in SS(“), E,(X;) is an instance of (the unique solution) X;. As a consequence,
this gives the stated boundedness.
Since E, (f(; br—s ((S(ZJFIXY )#dSs(b))) = 0 is a consequence of freeness between {Ss(a)} and {Ss(b)}, we just have to

show several commutations of E, with several operations, more precisely: E,¢; = ¢ E,, Ea(-#(S,(a) — Ss(a))) =
(Ea®Ea(~))#(S,(a) — Sia)) on LZ(MS) and E,Q E, 08 =8 o E,. With that and obvious lemmas about stochastic
integrals, we will have what we want. The first equation is nothing but an instance of the preservation (contained in
the preliminaries of Section 2.1 with this new case of zero extension) by A of M @ (and characterization of conditional
expectation). The second is proved in using also the characterization of conditional expectation once noted that we can
use instead of someone in L2(M @), someone in L2(MY ® MS(“))#(SI(G) — 5 by orthogonality. The third one is
verified by using the fact that §* : L2(M @ @ M@) — L?>(M'®) (and characterization of conditional expectation). [J

3.3. Stationarity

Proposition 24. Let us call &, : Xy € MpN D)+ X; € M, the previous ultramild solution of Theorem 11(i) assum-
ing || X¢ll2 = | Xoll2 a.e. for all Xg € Moy N D(8). Then, @,(XoYo) = @;(X0)P;(Yo) if Xo, Yo € D(8) N M.
Proof. Since &;(X*) = ®,(X)*, ®;(1) =1 and 7 is faithful, D(5) N M a *-algebra, it suffices to prove that for any
Xo, Yo, Zo, To € D(8) N Mo ©(P;(X0) P, (Y0)P; (Z0)P;(To)) = 1(X0Y0ZoTp). For notational convenience, we prove
only the case Zg = Tp = 1 (even if this case is also a direct consequence of the assumed isometry by polarization), the
general similar case being left to the reader.

Let also &f : Xg € My N D(8) — X¢ € M;.

Apply Ito’s formula (assumptions of Lemma 22) to 1, (X7 ), and 1, (Y;) (using the result of Proposition 23 they
are valued in M):

0 O () = (65 (45) + 1 =) [ (B0 (1) + (X202 61 s,

1 t
~5 /O Mo (X5) A (¥5') + Ana (X5)na (Y) ds

N ot
+ —8)22/ mo(1® (tom)®1)(n2(5:(XZ)) ®n&(8;(YE))) ds.
i=170
We can now use Lemma 13 to get:
N (X7)1a (Y) = 1 (X5)ne (¥)
t

I
e _8)/ o (XE)na (Y2))#dS, —5/ Al (na(X7) 0 (YF)) ds

0

+(1-e?-1) i/tmo (1® (rom)®1) (8 (na(X?)) ® i (na(¥7))) ds



+d—e) /Ot[(m?(g(xi)) = 8(na (X)) (¥5) + 1 (X5) (0 (3(¥5)) = (na (¥7))) S

+( _8)2§:/Otmo (1@ @om @ 1)((ng (5 (X7)) — & (1 (X7))) @ 1 (5 (¥7))) ds

P22 [ mo (18 (rom & (6 (X)) © (£ (7)) 5 1) s,

Using once again the trick of Proposition 7 to pass to something which looks like a mild solution, then we can
take the limit « — oo as in Proposition 23 and finally we get (using that @; (XY) is a mild solution since XoYj €
D) N M):

&; (X0)P; (Yo) — @; (XoYo)

t
== 8)/0 b1 (8(P5 (X0) @5 (Yo) — @ (X0Yo))#dS;)

N
(=2 =) Y [ drslmo (10 rom) @ 1)(6(05 (X0) ©4(25 (1)) ds.
i=1

Since @; (X() converges in || - [|2-norm to @;(Xy) (a.e.) by the last statement of Proposition 23, we can show that,
after taking the trace, this equation converges to the relation 7(®;(X()®;(Yy)) = t(XoY0), using also the fact that the
last term goes to zero via (13) as in Proposition 23. ]

4. Applications
4.1. Free difference quotient
Corollary 25. Assume Assumption 1 and X1, ..., X, € D(A) N\ My. Then, for any t > 0, there exists an embedding

D My=W*Xy,...,X,) > My L(F(c0)) and Sy, ..., Sy € L(F(00)) a free (0, 1)-semicircular family (depend-
ing on t), free from My and such that:

N
(X)) = Xj— 1) 0i(X)#S;

=cjt,
i=1 2
for a fixed constant
2 = D2+ L 1a2 26 ) 12+ Zacx )| 1| a82(scx,
2= Haco 2+ L (122600 B+ Zlac Lila* 2 s0) ).
Moreover, ®;(X;) € W*(X1,...,Xn, S1,..., SN, {S}}?O:O) where {S}};?O:O is a free semicircular family free with

{le---,anSlv---,SN}-
As a consequence, if we define ¢* = > c?, we have the following inequality for the Wasserstein—Biane—Voiculescu
distance ([4]):

dw(mx,,..., Xnvle+ﬁ5(x1)#S,...,x"+ﬁ5(xn)#s) =ct.

As another consequence, using [39], Theorem 16, any R®-embeddable von Neumann algebra generated by
X1, ..., Xn with Lipschitz conjugate variable have o(X1, ..., X,) =n.
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Remark 26. This result is analogous to Proposition 2 in [39] and to an inequality in [4]. But the latter is for the
free difference quotient for n = 1 with only finite Fisher information. And the former deals with any derivation, for a
general n, assuming 9(X j) and 3* 3(X ;) can be written in terms of non-commutative power series. Compared to these
results, our result can be applied for a general n but for coassociative (or even as we will see elsewhere also “almost
coassociative”) derivations, and for the free difference quotient with only the assumption Lipschitz conjugate variable
(ie.d 8;'.‘1 ® 1€ (M® MO)", which corresponds to Lipschitz conjugate variable in the n = 1 case, cf. also [48] for a
more general justification of this terminology). Note also that, in this case, the constant is expressed in terms of free
Fisher information ®*(X1,...,Xp) =) ; ||A(Xi)||%, it becomes the expected ¢ = ®*(X1, ..., X,,))l/z/Z, so that for
instance if X1, ..., X,, is such that the associated Orstein—Uhlenbeck process Y; (t) = e 12X+ (1—e )2, satisfy
X1(t), ..., X,(t) have Lipschitz conjugate variable (in the above sense for all t > 0, which is by no means a trivial
assumption) then the argument of [4], variant of [29], gives the corresponding free Talagrand transportation cost
inequality:

dw ((X1,.... XN), (S1,.... SN))

+

Zr(x3)>l/2.

i=1

s~/5<x*(sl,...,sn)—x*(xl,...,xn) —

NS
N =

We prove in [12] this result in full generality using another way of solving stochastic differential equations.
We give a concrete non-trivial example of Lipschitz conjugate variable in Section 4.3.

Sketch of proof. For the reader’s convenience, we outline how this follows from the beginning of the paper. Using
Assumption 1, Theorem 17 gives the conditions to apply Theorem 11(ii) with @ = 0. Then &,(X) = X, is given
by the mild solution of the SDE from (ii) and the stated inequality is the one coming from (i) in Theorem 11 (the
inequality on Wasserstein distance is then an obvious consequence, note that §(Xg) €e D(AR 1+ 1® A) 1/2y follows
from Lemma 19(iii) as in the proof of Assumption 1 %). The fact that @, gives a *-homomorphism comes from
Proposition 24. Since it preserves the trace by the SDE it satisfies, we can extend it at the von Neumann algebraic level.
Si, S ; are produced from the free Brownian motion of the SDE.) Assumption 1 is true in case of Lipschitz conjugate
variable as follows. First, the free difference quotient being coassociative, (a) is true in choosing non-commutative
polynomials as D(9). (') is true because having Lipschitz conjugate variables imply the conjugate variables are in M
(using e.g. the equality (1) in [11]). (b) is valid directly by Lipschitz conjugate variable assumption.

As stated, the equality on microstate free entropy dimension then comes from [39], Theorem 16. (]

4.2. Preliminaries and relations of three natural derivations on q-Gaussian factors

Our goal is to study three derivations on g-Gaussian factors: the free difference quotient, the commutator with right
creation operators and the one giving the number operator as generator of the associated Dirichlet form. Especially,
we want to find values of ¢’s for which they can be seen as closed derivations with value in the coarse correspondence,
with the same domain and equivalent norms.

We will use this preliminaries to apply our results in the next subsection and give an interesting example of Lips-
chitz conjugate variables.

4.2.1. Preliminaries on q-Gaussian factors
We recall the construction of g-Gaussian variables given by Bozejko and Speicher in [7].
Let N < oo be an integer, H = RV, H¢ = CV its complexification, and —1 < ¢ < 1. Consider the vector space

Fag(H) =C2 & P HE"
n>1

(algebraic direct sum and tensor products). This vector space is endowed with a positive definite inner product given
by

E1®--®&, {1®- - ®§m>q = Sp=m Z qi(ﬂ) H(Ej’ gn’(j))) :3n=m($1 ® - ®&, Pq(n)gl & §">0’
€S, j=1
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where i () = #{(i, j):i < j and 7(i) > 7(j)}, and P\ = > res, 4" where 7 acts via 771 (¢1 ® - ® £,) =
Cr(1) ® -+ @ Lr(n)- Denote by F, (H) the completion of Fye () with respect to this inner product.
For h € H, define £(h) : F;(H) — F,(H) by extending continuously the map

LM @ Qhy=hQ@h1 ®-- ® hy,
((h)$2 = h.

The adjoint is given by

n
CWh @ @hy =2 ¢" e, Y ® - @hi @ @ hy,
k=1

£*(h) 2 =0,

where * denotes omission. w(h) = £(h) + £*(h) are g-Gaussian variables. I';(H) is the von Neumann algebra gen-
erated by w(h) h € H, acting as bounded operators on F,(H). We use on it the faithful trace 7,(X) = (X2, £2).
It is well-known that Lz(Fq (H),14) = Fy(H). For & € Fyg(H) we write ¥ (&) the element in I3, (H) such that
Y (£)§2 = &, associated to this identification (since it is easy to see that Fyz(H) C F,(H) is identified with a sub-
space of I',(H) C L2(I“q (H), t4) corresponding to polynomials in w (h)’s).

Consider also r(h) given by

r(h)hl®"‘®hn=h1®"'®hn®h7
r(h)$2 =h.

Finally, let P, : F;(H) — F,(H) be the orthogonal projection onto tensors of rank n. Let &, = ano q" P,.1tis obvi-
ous that Z, is an Hilbert—-Schmidt operator as soon as g>N < 1. We also introduce a natural finite rank approximation

2L =2 4" P

4.2.2. Three natural derivations on q-Gaussian factors
Fix an orthonormal basis {h;};_; C RY and let X; = w(h;). Thus Iy(H)=W*(X1,...,Xn), N=dimHgr. We may
also write for i = (i1,...,i,) e N" ¢; = (h;, ® --- ® h;,). Finally, for a von Neumann algebra M, M°P will be as
usual the opposite algebra. Later, I will consider M = I'; (H).

The following lemma is proven in [37] (and stated exactly in that way in [39], Lemma 10, cf. also [38], Theorem 1).

Lemma 27 ([37]). For j=1,...,N, qu <1, let 8](-q) :C(Xy, ..., XnN) — HS be the derivation given by 8](-(’)(Xi) =
8ij By =Xi,r(h )1 =[r(h;)*, Xi1. Let :C(X1, ..., Xy) — HSN be given by 39 =0\ & ... @ 8\" and regard
d as an unbounded operator densely defined on LI, q(H)). Then:

(i) 9D is closable.
(ii) If we denote by Z; the vector 0® --- @ Po @ ---®0 € HSY (non-zero entry in Jjth place, Pg, is the orthogonal
projection onto CS2 € F,(H)), then Z; is in the domain of 3* and 9(@)* (Z;)=h;.
(i) 1® 1(8](.‘” (X)) = Bﬁq)(X)Q =r(h;)*(X.82) (in the first equality we identify isometrically HS with LZ(Fq H)®
Iy (H)°P) as usual via a @ b with the rank one operator at (b.))

Let us recall the following crucial result of Bozejko ([5]) giving an Haagerup like inequality for ¢g-Gaussian vari-
ables.

Theorem 28 (Haagerup-Bozejko Inequality [S]). If C V=TI, (1 — g™) then for any £ € H®" C Fag(H):

m=1

1 20, 0 = 1O 0 = CE@+DIVE 20, 34y.0
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Moreover, for any n € H®" @ H®" C Faug(H) Quaig Faig(H) (¢ either op or nothing)
3
H l” ® 1/’(77) || rq(’H)@]"q(H)s S C|q| (l’l + 1)(7’}’1 + 1) ” ’»ﬁ ® 1/[(77) || LZ(Fq(H)®F(,(H)°P,rq®rq)'

A short proof of the first part can be found in [28] (basically a variant of [5] without writing the computations), the
argument obviously giving the second part too. Alternatively, as pointed out by our referee, we can apply to u; =
(and a variant with right multiplication in the case ¢ = op) the following fact. If u; : H; — B(K;) are bounded maps
from Hilbert spaces to bounded maps on a Hilbert space (nothing but trilinear forms on Hilbert spaces), then their
tensor product u1 ® uy is bounded from H; ® Hy to B(K1 ® K7) with [Ju1 @ uaz|| < |luyll|luzll.

From now on, ¢ may not be written explicitly, no more than identifications between L (I y(H) ® I;(H)°P) and
Hilbert—Schmidt operators (following Section 2, but here the adjoint being the one coming from I'; (H) ® I, (H)P if
not specified explicitly).

As a consequence, for any & € @, H®P of component & p» we also have by Cauchy—Schwarz:

p<n

lv @ ”r *H) = C|3q/|2 Z(p + D[y &) ||L2(1"q(7-[),‘1:q)

1,2
< P+ D2 (D e o, w)

3/2 3/2
Likewise, for any n € @, ,<, HE? ® H®9, we also have:
3 3
v 0@ 000 = Ca @+ D1V 2, oe r, ¢,z 60 (1>

In order to state the next result, let us fix several notation about tensor products (similar to those of [42], Sec-
tion 3.1). M is a given finite II; factor with faithful normal trace T. M ® M°P is the projective tensor product
of M with its opposite algebra, with the corresponding *-Banach algebra structure. Let a: M & M°P — B(M)
be the contractive homomorphism given by «(a ® b) = L,Rp, where L, and Rj are respectively the left and
right multiplication operators by a and b. We will denote LR(M) the algebra a(M & M°P). 1t is easily seen that
le()mllp < X1l gy @ pgor lm |l p, for 1 < p < 0o so that LR(M) acts in a bounded way on L”(M, t) (the comple-
tion of M with respect to || x|, = 7(|x|?)/P). Consistently with our previous notation, we will write x#m any of
those actions (and several others we are about to discuss). For p = 2, this gives a map B:LR(M) — C*(M, M)
where M, and M’ are with respect to the standard form of M on L?(M). Further, we have a %-homomorphism
y:C*(M,M’) - M ® M°P with value in the von Neumann algebra tensor product given by the general C* tensor
product theory. We will of course see M ® M°P as a Il factor with canonical trace T ® . Finally, we will write # any
“side multiplication” when defined. For instance, a ® b#a’ ® b'#a” ® b’ = aa’a” ® b"b'b so that # may be in this
case multiplication in M ® M°P, or any of its induced actions on L*(M ® M°P). More generally, for i € [1, p — 1],
aj,bj € M, we write

(@1 ®a® - @ap#ib1®-- Qb)) =a1 Q- Raib1 @0, ® - Qbyai+1 @+ Qap

(f p =2,#; =#), and likewise the corresponding extension for instance M @' @ M®P~ x M®" — M®"*+P=2 (or
any analogues containing M°P the multiplication being then consistently defined to get what expected above in M
as if there where everywhere M, for instance if a ® @', c @' e M @ M, b ® b' ® b € (M @ M) ® M°P we have
@@a WPV Qb (cR))=(aRadWMDRXL b ))(c®c)=(@hbc®cb'adyeMOMe MP
(all multiplications written in M, if we were more consistent with M°P we would have written a’b”c’). However, we
won’t use this notation if ¢ ® ¢’ is thought of in M ® M, but everything would be the same if also b ® b’ ® b” €
(M ® M°P) & M°P except for the value in this space in M @ M°P @ M°P).

We will often use the following assumption and give an easy sufficient condition deduced from Bozejko inequality
in the next corollary.

Assumption I,. g/N < 1 and E, is invertible in M @ M°P.
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Even if we will scarcely use it, for R > 1 and a non-commutative power series (of radius of convergence larger
than R with value in a tensor product) F (Y1, ..., Y,) = > ai,..... in,pYip e i, ® Yip+1 ---Y; we write the usual norm
IFllr =) lai,..i,p|R". We will use the same notation with less or more tensors in the space of value.

Corollary 29. When the right hand side in the inequalities bellow is finite, &, comes from an element in M Q M°P,
and respectively M @ M°P via 1yfa or 1: M@ M°P — L>(M ® M°P) and with an obvious notation:

4lg|N 5(1g|N)? 2(Ig|N)?
I—lgIN ~ (1—-1gIN)* ~ (1-IqIN)?

4lgIv'N N 5(1g1v/N)? N 2(Ilg1v/N)? }
1—Ilglv/N (1 —IglvN)2  (1-IqIv/N)?

Especially (N > 2) if q is such that v(q, N) < 1, e.g. for |q|N <0.13, then B is invertible in M ® MOP (resp. if q is
such that p(q, N) < 1 e.g. when |q|\/ﬁ <0.13 then I; holds). Moreover, tfq\/ﬁ <1, ||EqQ —E4llmemor = 0—000
and 5, € C*(X1® 1,1 ® X1,...,1 @ Xy) C M ® M is positive so that qu/2 is well defined.

n@—l@lﬂmwps(qqlf[ ]::v<q,zv>,

12, — 18 Ulyg e < <c|q|>3[ @ V).

Moreover, if ¢ > 0 and (3 + €)2N + 2)|g| < 1 there exists a non-commutative power series E4(Y1, ..., Yn) with
radius of convergence greater than R = (1 + S/Z)I—L\q\ > || X;|| such that B4 (X1, ..., XN) = &4, and
- (3+¢)*Nlq|
18, —1® g < L . N),
1-—2+@B4+¢)*N)lq|

and likewise,

N N )
- - (3+¢)"Nlgl(1 —2lq])
max(ZHai ® l(aq)HR,Z”l ®3i(dq)HR) < -+ GteNg

i=1 i=1

Proof. Since P, can be seen as a finite rank operator written as ng ® &* with the usual identification (the
sum running over an orthonormal basis of H®"), the previous theorem gives: || P, || M Mop = Zg lEN? < Cf ‘(n +

q
1)? > g 13 = C|3q| (n + 1)2N". The inequality follows from a standard computation.
Likewise

18 1@ Ulygue < Y _q"|D_E@E"
n>1 3
=C} Y q"(n+1)’N"2.

2 n>1

<Ch Y q"n+1)?

n>1

Y e
§

Letuscall f(lg|N)=v(q, N)/(C|q|)3.To get f(lg|N) < C|;|3,it suffices to have f(|g|N) < (1+|g])3 H;’le(l -

|q|’")3/(1 + |q|"’)3 =1+ |q|)3(znez(—l)"|q|”2)3, and again keeping only the smallest order it suffices to have
f(gIN) < (1 —|g| —2|g|*)? and solving numerically f(|g|N) < (1 —|q|N/2 — |q|*N?/2)? (sufficient since N > 2)
one gets |g|N < 0.1386....

For the last statement, we only improve an estimate in [39]. We write p; the polynomials giving, by evaluation

on Xi,..., Xy, the orthonormalization of ; defined in Lemma 13 in [39]. More specifically, we consider I, the
Gramm matrix of g-scalar products in the space of tensors of length n given (for |j| = |[| = n) by: (I3).) =
(Wjisosjur Yip,.1, ) - This is an N" x N" matrix known to be positive and invertible (with real coefficients), and we

1/2

consider B =TI, '~. Note that by definition I}, is given by the image of the element of Pq(") => s, ¢'™ 7 in the

Te
algebra of the symmetric group S, by the obvious representation 77, y , of S, on (the formal basis of the cN & and
it is known from [16] and [49] a formula for Pq(")f1 given by the inductive relation Pq(") = n,l,l’n(Pq("*l) YMy, TTp—1.n
the usual embedding of S;,—1 in S, with image leaving 1 invariant and M,, = ZZ: 1 qk_l (1 — k) (with the notation
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(k — 1) the cycle sending k +i tok+i+ 1 for 0 <i <! —k — 1 and sending / to k) via Mn_1 = ]_[}zn_l(l —q¢/(1—
JADTeya(1—g" @2 — n—j))~". We will use it through B2 = 74 v, (Py" ). We also write y/; (Y1, ... Yx)
the non-commutative polynomial defined inductively by (¢, = 1 for the empty word ¢):

Vi osin = Yiy Yig, iy — Zqj725i1:ijWiz’w,-}’w- : (16)

As in the proof of Proposition 2.7 in [6], we use the following identity for ¥; = v; (X1, ..., X) for ¥; introduced
before.

Then, by definition, p;(Y1,...,YN) = Zj’m:n BLL'I//L(Yl,...,YN) so that (as checked in Lemma 13 in [39])
{pi(X1,..., XN)$2}|ij=n is obviously an orthonormal basis of HO",

E;(Y1,...,YNn) = Zn q" Zi pilY,....YN)® pl’-"(Yl, ..., Yn) will be the power series we are looking for, once
proved an estimate on its norm. It suffices to bound (using symmetry of the matrix B):

R

> By (Y1, ... YN) ® By (Y1, YY)
i’l’!

R

HZ;@(&,..., YN) ® pf(Y1,..., Yy)

R

> B (YL Y| YN k-
: = R
J

Now using the expression for B> expanded from the inverse coming from the action of the symmetric group

algebra, it involves only ||/, (j)(Y1, ..., Yn)| g and from the bound in [16], Lemma 4.1, one gets
o0 n
1+ |ql*
ZBlz,/wj(Ylyu-:YN) = (1_|Q|)H7k sup Hl/fg(j)(yl,...,YN)”R.
j e R k:ll_|Q| O'GS;; -

,,,,,

,,,,,,,,,,

one checks by induction: D, <n(R + 1+Iq|)n_1'
Finally, we proved:
00 k\" 2n
1+ gl 1
(0=t [T ) (R N
R ( iy L= lgl 1—lq]

n 2n
- ((1 — |q|)2> ((3+e>> v
1—2|q] 1—|q|

The last rough estimate is as above, in this proof, for the estimate on f(|¢|N) and detailed in Lemma 13 in [39], and
it concludes. Likewise, we have:
_ 2\ " 2n
Sn((l l4)) ) <<3+s>> .
R 1 —2q| 1 — gl

Note that positivity comes from the identification of ), ¢" P, = I'; (¢ id) with the second quantization. (]

HZpﬂl,..., Yn) ® pf(Y1..... YN)
i

> 9V YN ® pE(Y1..... Yy)
i

J

As a consequence, for g such that I, holds (e.g. p(q, N) < 1), if 9; is the jth free difference quotient with
respect to X1, ..., Xy we have 9; = 81(.[1)#5(;1 since 9;(X;) = 1;=; Eq#ii‘q’1 =J;—;1 ® 1. Recall # in this context is
multiplication in M ® M°P.

Finally, we want to introduce a derivation giving the number operator as generator of the corresponding Dirichlet
form. We define first the éj(.q) = ok #X (’;/ valued in I, (H & H) where X fj/ is the g-Gaussian variable corresponding to
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the second copy of the eigenvector %y in the second term of the direct sum. Said otherwise this is the only derivation
sending X '(; to X ’; . This derivation is defined for any ¢. We also want to compare this derivation to another derivation

valued in the coarse correspondence. For ¢ such that g/ N < 1, we can define 5;") =0 j#qu 2,

Proposition 30. Forany £ e H®", n e H®", any g € (—1,1), ¥ (&) € D(é,gq)) and we have:

DB (v ©). 57 (), =nE. my-

k

As a consequence, 5@ = (é](q), e é,(ﬂ)) is a closable derivation, with d@D*3@D = A the number operator satisfying
A) =n&, £ e HO".
Moreover ifq\/N < 1, for any polynomial P, Q, R, S € C(X1, ..., X,),

(RO (P), S (0)) = (R (P), S5V (Q)).

Thus, one can see a,ﬁ” as valued in a bimodule included in the coarse correspondence.

Finally, if 1, holds, Z;,EQ), 8,5‘1), and o, are all closable and their closures share the same domain, with, for any x in
their common domain:

1/2

[ 0, < 112 )

15, <180 [y |00

”M@MOP 2’

[, < 125 g 13" @ < 127 g o[98 0 -

Proof. The domain property stated is obvious since ¥ (§) is a non-commutative polynomial in X1, ..., X y. Moreover,
by linearity, we need to check the first equality only for ¢ (§) = ¥, j, and ¥y (n) =Vu,..1,-
As in the proof of Proposition 2.7 in [6], we use the following identity:

joeeooln

j=2

As a consequence, we deduce by an immediate induction:

(where the prime indicates we have to consider the i; of the second copy of H).
We can thus compute (using the definition of the scalar product in the second and fourth lines, and removing
properly summations and Kronecker functions 1,— in the third and fifth lines):

Y Wi 5L W)y = 20D ikt (Vi Vit
ki

k

n
= Luem Y > Limtet, D 4" o= [ | Lipmtngy
ki p=1

TeS,

n
= lp=m ZZ lji=k Z qi(ﬂ) l_[ ljpzlﬂ(ﬂ)
ki p=1

TES,
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= n MZZIJ, 1#/. ,,,,, j,lalml,...,lm)q

=0V, jur Vi, g

We now assume g+/N < 1. To explain the second equality, note that we can rewrite (since E, self-adjoint) (a ®
b#5,%, a' @ V#5,*) = (a @ b,a’ ® b'#E,) and then:

(a®b,a/®b’#Eq):Zq"Zt(a*a/S (E*0'p*) = Zq t(a*a' Py (b'b*)) = t(a*a' I, (gid)(b'b")),
n &

where I, (gid) is the second quantization. Then, our claim follows for instance from Theorem 3.2 in [15] which
implies 7(a*a'I';(qid)(b'b*)) = (a ® b#X},a’ ® b'#X}) (Theorem 3.2 is a variant of Ito formula, one can apply it
after identifying the first copy of H with Span{\/ﬁl[k/zn’(k+1)/2n), k=1,...,n}in L2([0, 1]) and the second with

Span{y/n 1k o0, k+1y/2m), k =n+1,...,2n}).
The last inequalities in the proposition on non-commutative polynomials follow from Corollary 29 and Assump-
tion /,. It implies closability since 8@ is closable (by Lemmas 12 and 27) and the result extended to the closures. [J

Remark 31. Even if we won't use significantly later the analytic bound we got in Corollary 29, it is worth noting it
can enable us using our last derivation D 10 prove complete metric approximation property for I'; (H) with small g,
or (reprove) absence of non-trivial projections for the corresponding C*-algebras following the lines of [19]. Indeed,
first note that using the analytic expansion E;/Z(Yl, LY =11+ Z,fil (1142)(5'(1 (Y1,...,YN) = 1® DF so that
we get a Lipschitz bound

H‘-'I/Z(Yh.. Yn) — 1/2(21""’ZN)||

<Z'<1/2>”‘”“4‘1®1” IZ |8 @ LED | + [1® % (ED | L) I1X: — Zi]

1 (3 +¢)>Nlgl(1 —2|g])
Xi—Z;
= 2/T— (8, —1® Dllr Sl,-lp(” I (1-2+B+)?2N)lg?

1 (3 +)?2Nlql(1 —2iq))
X; — Z;
= araroma ) = GT G+ ermigh T

<wsup(|IX; — Zill),
l

the last inequality being true for k < 1/2if 3+€)2Nlg|(1 —2|g]) < 3+¢€)*N|g| < (1 —=2Q2+23+¢)*N)|g])/2 <
(1—Q+23B+¢)>2N)|g))?/2, i.e. e.g. for (4+63+¢)>N)|g| < 1.

As in [19], one can consider the solutions (given by Picard iteration) X;; = X; — 5 fo dsX; s+ fo g l/Z(Xl,s, e
Xy #dST, Y, =01 [Tdsy;  + fo 2, > (Y15, ... Y. )#dSi. From [39] or [12] (and the above Proposition 30),
Xiyis stationary 50 that o (X)) = Xis (1 =1,...,N) defines a trace preserving homomorphism. By variation of

constants, one gets:
L[ 172 172 ;
Xis =Yi) = Xi = 5 f ds(Xis — Yis) + / (847 Koo X)) = B2 Vg Yy )]
0 0
t
_ — —s)(=1/2 ~1/2 ]
—e 1/2’)(,-+/ e V2 (P (X gs s X)) — Bq P (Vi o, Y g) J#dSE
0
And from our inequality above and Biane—Speicher’s L™ version of Burkholder—Gundy inequality, we deduce:

t 1/2
sup || X;., — Yi,ll <e "/?sup | X; || + < / dse” i sup || X; 5 — Yi,snz)
i 0

i i
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so that from Gronwall’s lemma (in line 2 after using a trivial bound on squares and k < 1/2):

t
sup || X, — i,t||2sze—’sup||x,~||2+1/2( f dse” " sup || X; 5 — l»,snz)
i i 0 i

<2e”"Zsup | X;|* — 0.
1

Thus, since Y; s € C*(Sf) we got the property of Corollary 4.1 in [19] and by the reasoning of Theorem 4.2 there,
C*(X1,..., Xn) has no non-trivial projections (remember this applies when (4 + 6(3 + €)>N)|q| < 1). Likewise, by
the reasoning of Theorem 4.3 in [19] we get complete metric approximation property in the way they get Haagerup
property. This last result has been recently extended by Stephen Avsec [1] to all g € (—1, 1). Of course, in the smaller
range of q we consider we have almost inclusion in L(IF_) too.

4.2.3. Regularity for &,

Let us write 8( A 18k=D g 5. @ 190 ; L2(M)®k+D) s [2(M)®U+i+D and the corresponding L? closure 8( D
We start by notlng the following consequence of Proposition 30:

Lemma 32. If I, holds and for & € H®", for D any among dp""" " 0. 0 a1 p e [1,n], ks € [1,1],m; €
[LNLI=1,....p, IDE3 < @I E; Iy o) IE3

Lemma 33. Assume I, and |q|N < 1, then ||0; ® 1Eg (e moryo m < ©- Likewise, with U, V any among 9;, Bl(q),
we have UV (&) € (M®M°p)®(M°p®M), URV(Ey) e (MOP®M)®(M®MOP), UI)(Ve(&E) e
(MIMPRIM)QMP, 1Q1QU)1®V)(E)) eM&MPRMRMP).

Proof. We compute (the first inequality bellow is obvious from Lemma 29, the second equality comes from Proposi-
tion 30):

V2 e

“ak(Pz)“Lz(M 1)®L2(M,7,) = Huq I (p#E,, Ok (pi) > = “ g

Now, one can use Theorem 28 and (15) in the second line and our previous inequality in the third to conclude to the
first result.

10k ® 18l g momen < 2 a" D [0k g aronll im0

noJil=n

ﬁ/ﬁDm >+ DAl |90 | 2z any

li]=n

<Gyt Llal o+ 0= o

As stated, as soon as ||Eq_1/2|| < oo and |g|N < 1, this sum is finite. The proof of 9; ® Bl.(q)(Eq) e (MR®MP)®
(M°P'® M) is really similar. For the last statement, we need likewise a bound e.g. on ||9 i ®1 Bi(q)( Pilllusmorgm =
19; @ L(ED N (a5 provy & aa 19 (pl) lygm+1EG I porgmlld; ®10; (pi) | 31 & pmov & 3 cOming from the previous lemma
(with a 3 tensor product variant of Bozejko inequality and Lemma 30). ]

4.3. An example of Lipschitz conjugate variable: q-Gaussian families for small g

We now want to play with the three previous derivations to get regularity results for conjugate variables.
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Theorem 34. Assume p(q, N) < 1 as defined in Corollary 29 (e.g. |g|~/N < 0.13) and |q|N < 1 then q-Gaussian
variables have finite free Fisher information @*(X1, ..., Xn) < 0o (and actually the conjugate variable is in the
domain of the L*-closure of the free difference quotient).

Furthermore assume also condition v(q, N) < 1 in Corollary 29 (e.g. |g|N < 0.13), in that case the conjugate
variables are in I';(H) and X1, ..., Xy have even Lipschitz conjugate variables. As a consequence, under condition
v(g, N) < 1 we have §o(X1,..., Xn)=N.

Finally, if we assume w(q, N) < 1, then there exists a non-commutative power series &; of radius R = (1 +
E/Z)FLM| > | X; || such that §;(X1,..., Xn) are the conjugate variables of X1, ..., Xy. Moreover, there exits a

self-ajoint potential V which is also a non-commutative power series of radius R such that its cyclic gradient is
D;V =§&;.

Remark 35. In [39], Shlyakhtenko proved 6o(X1, ..., XN) = N when g — 0, we can prove this value is identically

equal to N on a small neighborhood of 0. Actually, he proved §o(X1, ..., Xny) = N — lf]};’N)for lg| < (4N3 —|—2)_1.
Here the improvement in terms of value of 8y mainly comes from using a better derivation in that respect (the free
difference quotient). The improvement in terms of values of q comes from the fact we only need a Lipschitz condition
instead of a analyticity condition on the conjugate variable. However, in considering like us the free difference quotient
and with a better estimate of the domain of analyticity, one would also get a range of order |q| < 1/CN in inverse of
the number of generators (with a huger C than ours, cf. Remark 31). Note finally that Corollary 2.11 in [37] implies

8*(X1, ..., Xn) = N as soon as 1 holds, thus e.g. assuming only p(q, N) < 1.

Proof of Theorem 34. Let M = I',(H).
Step 1: Finite Fisher Information under |¢|N < 1 and p(q, N) < 1.

Recall the notation introduced before (and in) Corollary 29 so that 1y« is the natural map from M & M°P to
L>(M ® M°P) (we may use later implicitly).

Claim. (yBa(M & M°P) C D(BJ(.q)*) and for any a,b e M
a](.”*(a ®b)=aX;b—r(h;)*@b —a(l(h))*b)).

Proof. Asreminded in Lemma27, 1 ®t 8J(.q) =r(h;)*. Moreover, since 8]@ is a real derivation for any x € D(a]@),
wehave 1 ® qu)(x*) =(t® 1(a§q>(x))*. Thus if J denotes the antilinear isometry extending J (x) = x™* to L2(M),

we have T ® 1 81@ =JI®rt 81(.‘1)] = Jr(h;)*J =1(h;)*. The last equality follows from formulas for annihilation
operators and Jr;, i =i, ;-

From Lemma 12 and {"”*(1®1) = X ;, one deduces fora, b € D(3\") "M, 8\"* (a®b) = aX jb—r(h;)*(@)b—
a(l(hj)*(b)), so that

[057% @@ b) |, < NalllBINX ;1 + 7 ()| gz hall2 Bl + 120D | 2y 112Nl

< 4llalllioll/v/1 = lql.

Now for any a,b € M, if ny = a(a + 9@ @)=l the completely positive (thus contractive on M) resolvent
associated to the generator of the corresponding Dirichlet form, we have for any x € M, ny(x) € D(B;q)) N M and
N (x) — x|l = 0 when o — oo. Since ||8](.q)*(na(a) ® ne(d)|l2 < 4|lalllbll/+/T — |q] we have weak convergence
in L2 up to extraction and as ny (@) @ g (b) > a b € L2(MQ® M), we get a ® b in the domain of the closed operator

81@* with the formula and inequality above remaining true. This concludes. (]

Note that assuming v(g, N) < 1, one thus deduces 5 le D(aj(.‘”*) with the formula:

a}‘”*(aq—l) =G X —m(r(h))* @1+ 1®10h)*)(5,").
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Since (&y)* = E; € M® M°P, we have thus shown our first result about finite Fisher information in this
case.

First recall {h; }N 1 C RY is an orthonormal basis. We write fori=(y,....i.) eN" Vi =v(h;; ®---Qh;,). We
define the length |i| = n.

We now want to prove finite Fisher information under the less restrictive condition p(g, N) < 1, |g|N < 1. We
need to show Eq_l € D(ai(q)*) and we only know from Lemma 33: £, e M@ M,  ® 15, € (M@MP) Q@ M, (1®
)5y € MPRMBMP), (1987)5, e MEBMBIM™®, (3" ®1)5, € MEMPRM®, 5 e MM, (3;®
8\7)(5g) € MBM®) & MPB M), (8” ® 0))(5,) € MPBM)QMBM™), ((3; ® 1® 19") @ 1)(&,) €
(M@MPEM)®MP, (10 (101©3,)0\7))(Z,) € M & (MP® M ® M°P) (the norms of those quantities bellow
are always taken in those spaces if not otherwise specified).

Letus call U, = )i o(—=1)"(E; —1® 1) (power in M ® M°P) so that we know U, — & in L?, U, € M ® M°P
and by our first claim U, € D(B(q)*) Since B(q)* is closed it suffices to show 8(q)*(U ) bounded in L? to get a
weak limit up to extraction and = "_1 € D(Z)(Q)*) and to get also & "_1 € D(9; 8(q)*) it suffices to bound 9; 8(4)*(Un)
(since such a bound gives also a bound on ||8(q)*(Un)||2 (8(q) B(q)*(U,,) U,), we only sketch the proof of both at
once).

This is mainly a computation using U,, is almost an inverse and thus will behave almost as inverse when computing
derivatives coming from application of d. The second key point will be that, apart from a bunch of terms we can

8(‘1)*

gather in something of the form 9;""" (Uy,), the ; will enable us to use only a bound on terms coming from U, in von

Neumann norm. Recall notation #; was introduced before Corollary 29. We get (after using our formula for Bi(q)*, w

mainly use derivation property of 0; and changes of summation):

3; 0" (U,) = 0, (U#X; —mo (101 ® (3 @ 1(U,) + 180 (Un)),

i—1

3j (U #X:) = 1;= ,UﬁZ( D' (8 — 1@ D#(0; ® 1(E (8, — 1® 1)) TF14X;))
i=1 k=0

n i—1
+ D (=DY (B — 1@ D*#(1® 9;(Eg# (B, — 1® 1) 1#X;))

n—1
=1izjUy — Y (=D (8 —1® D'#(3; ® 1(E)#r(Up—r—1#X;)
k=0

+1® 0; (B )#1 (Up—r—1#X))),

dj(mo(1®7® (Y @ 1(Uy))

n—1
=—9mol®T® 1[2(—1)’%5,, -1® 1)’<#(a}‘” ® 1(5,1)#2(Unk1))}

k=0
n—1
==Y D x{1@mol@r®D)[(3; ® 1(E; — 1® DN (3 ® 1(E)#2(Un—si-1))]
k=0

F(mol®t®@1)®1)[(183;(E, —1® (8 & 1(E)#(Up—i—1))]
+(mol®T®D®1)(EF, — 1® D*#(3" ® 1(5,)#:(1 ® 8;(Un—k-1)))
+(E — 10 D #[(18mo1®1® ) (3 ®1®18” ® 1(5,)#3Us—i-1)]

+(E,— 10D #[(mol1@t@1)®1)(8” ®8;(5)#2Us—i-1)]}.
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Preparing for the reintroduction of al.(”*(Un_k_ 1) we rewrite (a part of) the first line in our last right hand side:

n—1
D8 @ 18, — 10 DR (37 @ 1(Eg)#a (Un—i—1))]
k=0
n—1 k—1
=Y (-1 x [Z(Eq — 1 D'#(3; ® 1(B))#h(5, — 18 1)"—1—1}#2(3}‘” ® 1(E)#2(Un—i-1))
=0
n—2
=Y =D(E, — 10 D'#(8; ® 1(5,))

=0

n—1
#2[ Y ) E -1 D) (6 ® 1<Eq>#z(Unk1>)}
k=I+1

n—1
=" (=18 — 10 D'#(3; ® 1(50))#2(3 ® 1(Un—i—1))
=1

(in the last line, note that the term with [ =n — 1 is zero since 3i(‘1) ® 1(Up) =0).
We will now write T =m o 1 ® T ® 1. Putting everything together and reintroducing in the last line Bi(q)*(U,, —k—1)
when useful in the right hand side:

n—1
= LicjUs+ Y (=D&, — 1@ ' 4G @ (8)” ® 1(5,)#2(1® 0 (Un—t-1)))
k=0

+(E - 10 D10 D103 (E)#(3; © 1(Uii-1))
+(5 -1 #1070, 18 107 @ 1(E)#3U,t—1 +9; © 07 (Z)#U,1_1)
+(E -1 D#ERD(1®1®3;1® 87 (F)# Uni—1 + 8" ® 8;(5)#2Un—k-1)
— (8 — 1® DM#(0; ® 1(E )10\ Up—t—1) + 1 ® 8;(8)#19”* (Un—i—1) }.
We can now deduce from this a bound for p € [2, 00] in LP(M ® M°P) if we know a bound on ||8i(q)*(Uk)||,,.

Under the assumption |g|N < 1 we know this is finite for p = 2, we will use it later in the case p = co under a
stronger assumption (the second line bellow corresponds to the last line of our last equation, the first and third to the

first and second, the fourth and fifth to the third and fourth).

la; 87" W,
< 1Li=jllUnllp

n—1
+( sow 9”@l ) ([0 @ 1ED | +[1@8;E)]) X1 = 1@ 1y 400
=" k=0

+ (H1 ® 8‘”(&»!1 |8, @ 1E| + [0 ® 1B |1 ®8; (&) )

k(k

Ll -1 05
k=2
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n—1
- — - k
+ (8 @8 @) + 8; @ 118 ® 1E ) Ytk + D[ (Eg ~ 1© D540
k=0
n—1 '
+ (15" ®0;E| + 1@ 1@8;1 @07 (ED]) Dk + D (E = 1® D35 110
k=0
Since [(Eg —1® Dllyygpuor < 1 all the sums of the right hand side extended to infinity converge so that we
get constants C, D [|3; 3" (Up)ll2 < C + D(supg<,_; 197 (U)ll2) and thus 197U 13 < 124 11U, 12(C +
D(8upp<;—1 ||8i(q)*(Uk) l2)), and a standard bound concludes to finiteness of supy, || Bi(q)*(Uk) I2-
Step 2: Bounded conjugate variable under v(g, N) < 1.
From the previous step, we know:
n—1
0\ (Un) = UntX; + Y (=DM (&, — 1@ D
k=0

#mo (101 ® 1) (0" @ 1B M (Us—1) +1® 07 (Bt (Up—k1)).
And thus,

n—1

1057 W | < 1Unllyr @ mon 1 X1+ Dk + DIEg = 1@ 11, 2 oo
k=0

< ([0 @ 18 5 somy & wrow + 11 @ 5 ED | 1 & a5 )

9] [e9]
<IXI D 18 = 1@ U, o+ D K+ DIZ =11, o o

k=0 k=0
x (01 @ 18 (5 omy & wrow + 11 @ 5 @D 1 & 415 srm)-

The last inequality gives a finite bound for v(g, N) <1 as, then, by Corollary 29, we have |Z; — 1 ® 137 ¢ po0 < 1.
Since we showed in step 1 31,(4) (Up) — Bi(q)*(E(; 'y weakly in L? up to extraction, this means we have ultraweak
convergence of the same extraction. Thus especially a}q)*(Eq* HeMm.
Step 3: Lipschitz conjugate variable under v(g, N) < 1.

Since we now know supy || Bi(q)*(Uk) llm < oo from the second step, the end of the first step gives:

;0" W) | g <C+ D(sgp” 0" W ”M)

Again since we saw in step one: 9; Bi(q)*(Un) — 0 af‘“ *(Eq_ ) weakly in L? up to extraction, we got
807" (8,1 e M@ M.

Putting everything together, this concludes the proof of the second part of our theorem (the statement on microstate
free entropy dimension uses the R” embeddability result of [40] and Corollary 25).
Step 4: Analytic conjugate variable coming from a potential under 7 (g, N) < 1.

Since by Corollary 29, we have ||E; — 1 ® 1||g < 1, we have a non-commutative power series op 1 If we define

WL YN =5, (Y Y#Y —mo (19D @ 1+ 1@ (r @ DA™ (&, (Y1...... Y)),

“q
where ajq)an(P(Y)) =9; P(Y)#Z,(Y1, ..., Yy) is the analytic version of 8§q). This is now obviously a power series
with radius of convergence R (t here is the tracial state of g-Gaussians), we have by the claiminstep 1 & (X1, ..., Xn)

is the conjugate variable of g-Gaussian variables X1, ..., Xy.
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Let us define
N
1!
V(Y1,...,YN)=N (EZ&(YL..., YN)Yi + Y& (Y, ..., YN)>,
i=1

where N is the operator defined on non-commutative power series having each monomial of degree n as eigenvector of
eigenvalue n. Obviously, V is a selfadjoint potential since ¥; and &; (Y) are self-adjoint. We have to check in the spirit
of [46] that D; V = §;. Of course this is equivalentto D; (NV) = (1+N)(D;V) = (1+N)(&) =&+ Z;-V:l 0 (EN#Y;.
In order to prove this, using Lemma 37 bellow, it suffices to show we have D; (NV) (X1, ..., Xn) =& (X1,..., XN)+
SN0 E (XL X)X

But by Corollary 5.12 in [44], we have NV (X, ..., XN) = ZINZI & (X1, ..., XN)X;.

Note that the computation at the end of step 1, we know e.g. 9;&(X1,..., Xn) € L?>(M)& L*(M). Note that
D;& (X1, ..., XN) =moflip(3;& (X1, ..., X)) is then defined in L' with flip(a ® b)) =b Q@ a.

Applying cyclic gradients and using the relation

D; (P Q) =flip(3; (P))#Q + flip(8; (Q))#P,

we thus deduce:

N

N
DY &(X1. .., Xn)Xj =) flip(d (& (X1, ... XN))#Xj + & (X1, ..., XN).
j=1 =

To conclude we just have to recall flip(9; (§;(X1, ..., Xn))) = 0;(& (X1, ..., Xn)), a priori in L*(M ® M) thus
also in the subspace L?(M) ® L?(M). This follows by a duality argument in Lemma 36. (]

Lemma 36. If X1, ..., Xn have conjugate variables &1, ..., Ex € L?, then for any a, b € D(@@;) N M:
(&. 07 (a®@b))=(}. 0 (b ®a)).

Proof. The result is shown, by density, for a, b non-commutative polynomials in X1, ..., Xy, using Lemma 4 and
coassociativity of the free difference quotient:

(&.07(a® b))
=1(§a&ib) — (& [(1®10))(@b+a(t ®10;)()])
=(&.07 0 @a)+ (&A@ (b)a+b(r ®13)(@)))
—1®7((3 ®1)0)(@h) —t@t(a((r ® ;) 9;)(h))
—1®7(1®73)W@3®B) —t@T(3 (@ (T ®1)3;)®)
=(£,07b®a))+1@([(3; ®Td)(b)a+b((t ®;)d)(@)])
+ret([1®Td)(})d;@) +9;(B)((r® D) @])
—7((t® (1®71)9;)) (@) (@b) — t(a(((r ® 1) 9;) ® T) 3 (b))
— (1913 @1®1)3}) — (@ )3 (a)((r ® 1)0;) (b))
=(&. 07 (b®a)). O

Lemma 37. Assume @*(X1, ..., X,) < o0 then there is no non-zero non-commutative power series P(X1, ..., X,)
of radius of convergence R > || X;|| such that P(Xy, ..., X,) =0.

Proof. Since ®*(Xy,..., X,) < oo, the free difference quotient is closable. As a consequence, taking a sequence
of polynomials P, — P in analytic norm, we have P,(Xq,..., X;) — 0 in L? norm. 8; P(X1, ..., X»n) converges to
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;i P(X1,...,X,) (since ||0; P, — 0; P||s — O for any S < R), thus by closability 9; P(X1, ..., X,) = 0. We also get
vanishing of any higher order derivatives by induction.

Taking successive non-commutative derivatives and multiplying, if we assume for contradiction P # 0 one can
assume P (0, ..., 0) # 0. Now for any non-commutative polynomial Q, one has

oOX1+Y,....X,+Yn)

o
=3 Y [0 @1 o 08, (D] (X1, ... X)#(Yiy ..., Vi), 17)
k=01iy,...,ir€[1,n]
where (ap ® - - ® ap)#(Y;,, ..., Y;,) =aopY;ai - Y ar and the sum over £ is finite here.

Let T = max; (]| X;]|) < R. Consider ¢, (P) the sum of absolute values of coefficients of degree n of P. Then
op(x) = ZOO ocn(P)x" is a commutative power series of radius of convergence at least R and ) ; 1oivelln) 10 @

1961 00, (P)IT < 165 (T).

Since q) p is analytic in the ball of center O and radius R, it admits a Taylor power series expansion around 7" and
as a consequence, the right hand side of (17) makes sense if ||Y;|| < R — T. As a consequence approximating P by
polynomials, one gets (17) for P and such Y;’s. Applying this for ¥; = (t — 1) X; one gets P(tX1,...,tX,) =0for¢
close to 1 and then after iterating for ¢ € [0, 1], this contradicts P (0, ..., 0) # 0. O

,,,,,

4.4. Group cocycles

Since Assumption 1 is hard to verify in practice, it is interesting to work only under assumption 0, and prove directly
that the ultramild solution of Theorem 11(i) satisfy || X;||2 = || Xo|l2 a.e. to get a stationary solution. In this part, we
find a necessary and sufficient condition for derivations coming from group cocycles to get results in the spirit of
Corollary 3 in [39].

Let I" be a discrete group. To a(n additive left) cocycle ¢ with value in the regular representation ¢ € C L, 2
we associate a derivation 8. :CI" — €2(I") ® £2(I') = L>(My ® My) (M the group von Neumann algebra of I")
given by §.(y) = B(c(y))y where B : 02(I') = 02(I') @ £2(I") the isometric map given by B(y) =y @ y . Indeed,
3(n1y2) = B(yic(y2) + c(y))yiva = v Blc(n)y; 'viva +8c(¥1)yv2 = y18c(y2) + 8c(y1) 2 so that 8, is a derivation
with the same bimodule structure used earlier on L2(My ® Mg). Moreover 8, is easily seen to be a real derivation
if ¢ takes values in iR (we will consider only such cocycles). Let us note that (5.(y), 1 ® 1) =0 for any y so that
we easily deduce that §}(1 ® 1) = 0 so that §. is always closable. Any §,, ..., 5., therefore satisfy assumption 0.

Moreover, as noted e.g. in the proof of Corollary 19 in [39], (8.v, 8.y’ = 8}}:/||c(y)||% so that 8}8.(y) = ||c(y)||%y.
We now fix cy, ..., ¢, such cocycles and write §; the extension to M of 8., described at the beginning of Section 2.
We write X;, X7 the ultramild (resp mild) solution given by Theorem 11 when the initial condition is X.

We now want to describe a first equivalent formulation of the isometry || X;||» = || Xo||2. To this end, we want to
give an equation on certain components of the free product L?(M). Let us call N the von Neumann algebra generated
by free Brownian motions, it is well known that M is the orthogonal direct sum of L2(N ) and L*(N V1 (L2(N )6
C)yr--- (LA(N)©C)y, L2(N) where y;’s run over I" —{1}. Since X; and X7 are orthogonal to L2(N) (since 1l =
0) we may consider only Xg o € L2N) Q@ (LA (N)o O 1@ LZ(N) such that X€ ..... #(y1 ® - ® yy) are
the orthogonal prOJectlons on those spaces. We wrote here U#(y1 ® --- ® y,) the extensmn given by freeness of
@R QaniNHYI Q- Qyyn) =a1y1a2 -+ - AnVnay+1. We will also write (a] @ -+ a; Qajy1 -+ Qap)#i(1Q (S —
)@ =a1®---a; ® (Sz —8)®adit1-Qan, (a1 @0 ®ait] "'®an)#i((St = S5)®D=a1®---a; (S —
S)®ait1--®an, (1 Q-0 Qajt1- Qa# (1S —S)=a1® ---a; ® (S — Sy)ai+1--- ® a, and the
obvious corresponding adapted stochastic integrals. We now have the following:

Proposition 38. Assume Xo =y, then:

X5 =4, 13}/,:},6_(’/2)(27:1 le;ID| g 1

12940 Yn
+a —8)22/ -0 Tl B ye

i=1 j=1
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#i ((Vivcj(l/i)ﬂ ® dSs(j) +(1»Cj()/i))dS§j) ® 1)

n—1 N
+ (=)t Y Y (vio i (ivien)
i=1 j=1
t
(s=0/2(y SN lle; vl , 6))
X/O © q / Z IZI IHC‘/ ” HZ X:?;Vl ’’’’’ YiVi+1seees Vn#ll ® dSS ® 1’

which is non-zero only if y1---yy, = y. Moreover this relation with ¢ = 0 is thus also valid for X; (by the weak
convergence defining it).

As a consequence, using freeness and the definition of the space where X7, y
complements to C) we get:

N lives (especially the orthogonal

N 2
2 —t(Q =y llcjnIz)
I Xty 2 = On=18y,=y€ j=t e )1

n N t .
+ 3 3 s ) #1010 [ asee 0 E 0B

i=1 j=1 0

n—1 N

t
2 _ n N e ()2
+8n7$l§ E (v cj ivieD)| /Odse(s Dia1 2= ”LJ(V’)H2)||Xs;y|,...,y,~y,~+.,...,yn||%-
i=1 j=1

As a consequence, solving the equation by variation of constants, and using the following convenient notation
1€l = llej I3 = ((vis ¢ () > + (1. ¢ (7)), we obtain the following:

Proposition 39. Assume Xo =y, then

oY e IR
1 Xt ||% = 8u=18y,=y¢ ML= 16 )

n—1 N t
2 - " N oé 3 2
+ 511751 Z Z|(Vis Cj (Vi Vi+1))| [) dse(s D= Zl:l 16601 ”X;yl ,,,,, ViVitlseosVn 127
i=1 j=1
This equation is nothing but a forward Kolmogorov equation, and the question we ask is whether 1 = ||y||% =

..........

order to state a result, let us define a corresponding continuous time Markov chain to give a probabilistic counterpart
to the stationarity of X;, using usual results on Kolmogorov equations (cf. e.g. [24]).

Notation 40. Given a countable group I' and additive left cocycles with value in the left regular representa-
tion ci,...,cny as above. We write M(I"; c1,...,cnN) the continuous time Markov process defined on the count-
able state space of finite non-trivial sequences valued in I': F(I') = (I' — {I1)(<®) defined by the following
rates R((y1, ..., vn) = iy Zjv:l ¢, ()/,-)||%, and with transition probabilities non-zero only from (y1, ..., ¥n) to
V1,222 80,80, ..., vu) With 88! = y; (of course §;, 8] # 1), given by

S Wi e ?
P01, vn) (V1s 080,80, o vn)) = = TR R

R((y1s---s 7))
We can now state the following trivial:
Corollary 41. Let X; be the ultramild solution given by Theorem 11 with § = (81, ...,8n) associated as above
to cocycles (c1,...,cn). Then || X¢ll2 = || Xoll2 (for any Xo € ZZ(F))for all t € [0,T) (and as a consequence is

stationary in [0, T) on My = L(I")) if and only if M(I"; c1, ..., cn) has almost surely no explosion before T.
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