Publ. Math. Debrecen
63/1-2 (2003), 115-132

A Lévy-characterization for Gaussian processes
on matrix groups

By MICHAEL VOIT (Dortmund)

Abstract. In this paper we extend the classical Lévy characterization of
Brownian motions on R™ to real matrix groups by using group representations.
More precisely, we show: Let (u);>0 be a Gaussian convolution semigroup on a
locally compact group G which admits a faithful finite-dimensional real represen-
tation p, and let (X;);>0 be an a.s. continuous process on G. If for m € {p, pQp},
the matrix—valued processes (m( ut) ~17(X¢))i>0 are martingales with the invertible
matrices () : fG g) dpi(g), then (X;);>0 is a Gaussian process associated

Wlth (Mt)tZO

1. Introduction

A classical result of P. Lévy states that an a.s. continuous process
(Bt)t>0 on R is a Brownian motion if and only if (B;)i>0 and (B? — t)1>0
are martingales. This characterization is usually extended to Markov pro-
cesses in terms of the martingale problem; see, for instance, [4], [12]. A
variant of the martingale problem for certain diffusions on R more closely
related with the Lévy characterization of Brownian motion was given in
[14]. Moreover, a modified version of the martingale problem was pre-
sented in [15] for Lévy processes on locally compact groups G in terms
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of unitary representations. In particular, for Brownian motions on com-
pact Lie groups, this martingale characterization was extended in [15] to
a Lévy-type characterization in terms of finitely many finite-dimensional
unitary representations of G. In this paper we present a variant of this
characterization for Brownian motions on non-compact matrix groups or,
which is almost equivalent, on locally compact second countable groups
having a not necessarily unitary, but finite-dimensional faithful real repre-
sentation. We shall show that for G = R, this characterization in fact leads
to the classical Lévy characterization. Before we state the main result of
this paper in Theorem 2.9, we recapitulate some notions and basic facts
in the followig section. The proof of the main result as well as of some
further technical statements will be given in Section 3. The final Section 4
contains an example based on the Heisenberg group as well as some further
comments and conclusions.

2. Statement of the main results

Throughout this paper let G be a locally compact, second countable
group. Let My(G) and M'(G) be the spaces of all signed regular Borel
measures and probability measures on G respectively. The space My(QG)
together with the convolution * as multiplication and the total variation
norm is a Banach algebra. Moreover, let Cp(G) be the space of all contin-
uous functions on G vanishing at infinity.

2.1. Convolution semigroups

(1) A family (p1)i>0 € M*(G) is a convolution semigroup if pus * g = s+
for s,t > 0, if yg = 6, and if [0,00[ — MY(G), t +— p, is weakly
continuous. Moreover, a G-valued process (X¢)i>0 is called a Lévy
process related with a convolution semigroup (j¢)s>0 on G, if forn € N
and 0 <ty <ty <---<t,, the increments

Xe X\ X, XN X, X
are independent, and if ththl is put,—¢,-distributed. Recall that a
Lévy process always admits a version with cadlag paths.
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(2) A convolution semigroup (put)i>0 on G is called Gaussian if

1
%iH(l) E,u,t(G \ Uc) =0 for all neighborhoods U, of e.

A Lévy process on G associated with a Gaussian convolution semi-
group (f¢)e>o0 is called a Gaussian process. Recapitulate that (u)i>0
is Gaussian if and only if each associated Lévy process admits a con-
tinuous version (see Section 1.9 of [2]). These continuous versions are
called Brownian motions on G.

(3) We define the generator of a convolution semigroup (pu)i>0 on G by

Lf(z) == lim ~ (5" * f(z) — f())

t—0 ¢t

~ i ([ ) dio) - 1))

t—0 ¢

(2.1)

for z € G and f in the domain D(L) of L which is ||.||co-dense in
Co(G). This definition differs for non-commutative groups from that
in Section 4.1 of [7], where the product is taken from the other side.
As both definitions are essentially equivalent (note also our definition
of a Lévy process), and as the definition above is more convenient later
on from an operator theory point of view, we use the above notion.
We here finally notice that for a Lie group G, the space CZ(G) of all
2-times (from the left or from the right) differentiable Cp(G)-functions
is contained in D(L) for any convolution semigroup (¢)i>0 on Gj; see
Theorems 4.1.14 and 4.1.16 of [7].

It is well-known that Lévy processes on Lie groups admit the following
martingale characterization; see [5] and Theorems 4.1.7 and 4.4.1 in [4]:

2.2. Proposition. Let (u¢):>0 be a convolution semigroup on a Lie
group G with generator L. Then a cadlag process (Xi)¢>0 on G is a Lévy
process associated with (pt);>o if and only if for each f € CZ(G) the
process (f(X¢) — fot Lf(Xs) ds)e>0 is a martingale.

We here note that for all Lévy processes (X¢);>0 on Lie groups and
f € C2(G), the martingales (f(X;) — fot Lf(Xs) ds)i>0 can be described
explicitly as stochastic integrals in terms of classical Brownian motions
and independent Poisson random measures; see Section 3 of [1].
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In this paper we are interested in a variant of the martingale char-
acterization 2.2 that involves representations of G. We first recapitulate
some notations and facts on representations.

2.3. Representations of locally compact groups

(1) Let H be a real or complex separable Hilbert space H, and let the
space B(H) of all bounded linear operators on H be equipped with
the weak operator topology. A representation m of G on H then is
a continuous homomorphism 7 : G — B(H) with w(e) as identity
operator. Notice, that in particular for a representation 7 and all
a,b € H, the mappings g — (m(g)a,b) on G are continuous.

(2) A representation m of G on H is called faithful, if 7 : G — B(H)
is injective. Moreover, m will be called real, if H is a real Hilbert
space or if there is a orthonormal basis of H such that for all z € G
the operators m(z) can be written as real (possibly infinite) matrices
with respect to this basis (which means that = may be regarded as a
representation on a real Hilbert space).

(3) A representation 7 is called unitary if m(g) is unitary for each g € G.
It is well-known that a unitary representation m can always be ex-
tended uniquely to a strongly continuous Banach algebra homomor-
phism 7 : My(G) — B(H), where the operator #(u) = [, 7(g) du(g)
is characterized by

(7()a,b) = / (r(g)a,b) dulg)  (a,b€ H); (2.2)

G

for the proof and further details see [6].

(4) Now let 7 be a not necessarily unitary representation of H. In order
to ensure in this case that the operators 7(u;) € B(H) exist we need
additional “moment conditions” for the convolution semigroup (g )¢>0.
The following result shows that we are always on the safe way for
Gaussian semigroups. The proof of this result will be postponed to
Section 3.

2.4. Proposition. Let m be a representation of a locally compact
second countable group G on some separable Hilbert space H, and let
(u1¢)t>0 be a Gaussian semigroup on G. Then there exist unique operators
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7(uy) € B(H) for which equation (2.2) holds. These operators form a
weakly continuous one-parameter semigroup (7(put))e>0 C B(H).

2.5. Remark. Let 7 be a representation of G on H and (ut)i>0 & con-
volution semigroup on G. Assume that (7(ut))i>0 C B(H) exists which
is the case for unitary representations and all (1:)r>0 by Section 2.3(3) as
well as for Gaussian semigroups (j¢)s>0 and arbitrary representations by
Proposition 2.4. In order to state our martingale characterizations of Lévy
processes associated with (p)¢>0, we need in addition that the operators
7(pe)~t € B(H) exist. If H is finite-dimensional, then the weak topol-
ogy on B(H) is equivalent to the norm topology, and, as all operators in
a neighborhood of the identity admit inverse operators, it follows readily
that 7(u)~! € B(H) exists for all t > 0. We conclude that in particu-
lar for Gaussian semigroups (ut)+>0 and finite-dimensional representations
7(u) "t € B(H) exists for each ¢t > 0.

As a final preparation we introduce the following simple notion of
operator-valued martingales (for general Banach space-valued martingales
see [9]):

2.6. Operator-valued martingales. Let H be a separable Hilbert space.
Let (Z:)i>0 be a B(H)-valued stochastic process with filtration (F;):>o.
Then (Zt)i>o is called a B(H)-valued martingale (w.r.t. (F¢)¢>0), if for
all a,b € H, the C-valued processes ((Z:a,b));>0 are martingales (w.r.t.
(F)t>0). Clearly, a similar notion is available for local L?-martingales and
S0 on.

We next recapitulate Lemma 2.5(1) of [15]; it is stated there for uni-
tary representations only, but its proof obviously extends to the following
setting.

2.7. Lemma. Let w be a representation of G on some Hilbert space
H. Let (ut)>0 be a convolution semigroup on G such that the opera-
tors w(pue) € B(H) exist and are invertible for all t > 0. If (X¢)¢>0 Is
a Lévy process associated with (ut)¢>0 and with filtration (Fy)¢>0, then
(7 () " (X)) )e0 is a B(H)-valued martingale w.r.t. (F;)i>o.

In [15] several versions of converse statements of Lemma 2.7 of the
following kind were derived: If (ut)¢>0 is a convolution semigroup and
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(X1)t>0 an arbitrary stochastic process on G such that (7(u:) 17(X¢))e>0
is an operator-valued martingale for “sufficiently” many unitary represen-
tations, then (X¢);>0 must be a Lévy process associated with (ut)¢>0. In
the case of Gaussian semigroups on compact Lie groups, we derived the
following Lévy-type characterization in [15]:

2.8. Theorem. Let (ut)i>0 be a Gaussian semigroup on a compact
Lie group G, and let p be a faithful finite-dimensional unitary representa-
tion of G. Then the following statements are equivalent for a stochastic
process (Xt)¢>0 on G with filtration (F;)¢>o:
(1) (X¢)e>0 is a Gaussian process associated with (jut)¢>0.
(2) The process (X¢)i>0 admits a continuous version, and for m € {p, p ®
p}, the process (7 (1) ~tm(Xy))i>0 is a matrix-valued martingale w.r.t.

(Ft)e=o0-
(3) Form € {p, p2p, p2p}, the process (7(u) " 1m(Xy))i>0 is a martingale.

The following variant of the equivalence (1) <= (2) in Theorem 2.8
is the main result of this paper; it will be proved in Section 3.

2.9. Theorem. Let (ut)i>0 be a Gaussian semigroup on a locally
compact second countable group G, and let p be a faithful finite-dimen-
sional real representation of G. Then the following statements are equiv-
alent for a continuous process (Xt)¢>0 on G with filtration (F;)¢>o:

(1) (X¢)e>0 is a Gaussian process associated with (jit)e>0;
(2) For 7 € {p,p ® p}, the process (7(u) '7(Xt))t>0 is a matrix-valued

(Fi)i>o-martingale.

Notice that Part (2) of the theorem makes sense by Proposition 2.4
and Remark 2.5. Here is the most important example:

2.10. Ezample. The usual Lévy-characterization of the n-dimensional
Brownian motion on R™ can be obtained from Theorem 1.8 as follows:
Embed (R",+) into GL(2n,R) via the representation

B(l’l) 0 (1 >
pi(xr,...,xp) — with  B(z;) := Sl
0 B(zy) o
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Condition (2) of Theorem 2.9 for the standard Gaussian semigroup on
R™ then just means that the processes (X})¢>0 and (Xix] — di,jt)e>0 are
martingales for 4,5 = 1,...,n as claimed. In other words, Theorem 2.9
yields the usual Lévy-characterization.

2.11. Remark. The condition of m being a real representation of G is
essential in Theorem 2.9. Here is an example:

Let T={z € C: |z] =1} and R be equipped with the usual group
structures. Then the Lie group G := T x R admits the one-dimensional
faithful complex representation 7 : G — C \ {0} with n(z,z) := 2z - €”.
Let B := (B}, B?)i>0 be a two-dimensional Brownian motion on R? (with
independent component and B = Bg = 0). Then, the process X :=
(eiBt1 , B?);>0 is a non-degenerated Gaussian process on G. On the other
hand, as for each ¢ > 0, the processes (efBi +°1/2) (ecBi—c*t/2)
are independent C-valued martingales, it follows that

>0 and >0

(W(Xt) _ (Bt +BE _ iB+t/2 eB?—t/Q)
>0
and
-1 2 -1 2_
((W Rc 7)(X;) = 20BI+BY) = 2iBj+2t 2B Qt)
>0

are C-valued martingales with respect to the Brownian filtration of B (see,
for instance, the proof of Theorem 7.3.16 in [16]). If Theorem 2.9 would
be available in this case, we could conclude for the degenerate convolution
Gaussian semigroup (p: 1= d(10))i>0 that Xy = (1,0) for all ¢ > 0 almost
surely which is not the case.

On the other hand, we always may regard any n-dimensional complex
representation p : G — GL(n,C) of G as a 2n-dimensional real represen-
tation p : G — GL(2n,R) to which Theorem 2.9 can be applied. But in
this case we have to use the real tensor product p ® p in Condition (2) of
Theorem 2.9 instead of the complex one which is not sufficient.

3. Proof of the main results

3.1. PROOF of Proposition 2.4. Denoting the operator norm of A €
B(H) by ||Al|, we first observe that the function f : G — ]0,00[ with
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f(z) == ||=(x)| is submultiplicative, i.e., f(zy) < f(z)f(y) for z,y € G.
Moreover, as, by the Riesz—Fréchet theorem,

|7 (z)|| = sup{|7(x)a| : a € E} = sup{|(n(z)a,b)| : a,b € E}

for all x € G and any countable dense subset F of the unit sphere in H,
f is also measurable on G. We therefore may apply Theorem 1 of SIEBERT
[10] to the Gaussian semigroup (ut)¢>0 whose Lévy measure is equal to 0,
and we conclude that for all ¢ > 0,

sup / |7 (z)||dps () =: My < 00.

0<s<tJ@G

As for a,b e H and z € G, |[(m(z)a,b) | < ||x(z)|| ||lal|| ||b]l, the equation

= [ (7 o(m(g)a,b) dui(g) defines bounded linear functionals. Hence, by
the Rlesz Frechet theorem, there are unique linear operators 7(u;) on H
for t > 0 with

WMM®=LW@%®WM)W$GW~

Moreover, as for a,b € H,

(Fm)ab)] < [ [ir(a)ab)] duale) < ol [b] My
these operators are bounded with

|17 (o)l = sup{ (7 (ue)a, )| /(llall [Ib]]) = a, b € HN\{0}} < M.

Moreover, for s,t > 0 and a,b € H we have

Fat) = [ (w1t i) = [ [ (rla)m(u)ad) duste)diaty)

=/<fr(us)ﬂ(y)a, b) dp(y) =/<7r(y)a,7?(us)*b> dpe(y)
G G
= (T (pe)a, T(ps)"b) = (7 (ps)7 (pe)a, b),

where .* denotes the adjoint operator. This shows that (7(u¢)):>0 € B(H)
is a one-parameter semigroup in B(H) where 7(ug) = m(e) is the identity.

We next check that this semigroup is weakly continuous. For this take
a,b € H, t € [0,00[, and a sequence (t,),>0 C [0,00[ which converges to
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t. In order to prove lim, (7 (u, )a, by = (7(u)a,b), we use the continuous
function f : G — C with f(x) := (7w(x)a,b), and observe that for all s > 0,

(7 (1e)a, ) = /G f dyis = /@ z df (1s) (2),

where the images f(us,) € M'(C) tend weakly to f(u:) € M'(C). We
shall prove that

i [ @ df,)@) = [ 2 diu) @)

which then yields the claim.

For this, we fix some orthonormal basis (e;);c; of H with index set
I ¢ N. Each vector ¢ € H may be uniquely written as ¢ = ), ; c;e; with
¢; € C; therefore, the complex conjugate ¢ := ), ;Cie; of ¢ w.r.t. (e;)ier
is well defined. In a similar way, we may define a kind of contragredient
representation T of G on H w.r.t. (e;);e;r by taking complex conjugate
entries in the representation of w(x) for x € G in the matrix representation
of m(x) w.r.t. (e;);cr. Obviously, 7 is again a representation of G on H.
Now consider the tensor product representation 7 ® ™ of G on the Hilbert
space H ® H. Then for s > 0,

/G (n(z) © 7(2))(a ® @), (b® b)) dys(2)
- | (@a.t) - Flaya ,6>) e

= [ M@ dua) = [ 1P des = [ 1ol @

and forall 0 < s < T
| [ (rte) @ @) a9, (2 5) din(o)]
< lalPlol? /G | ) &) | disla)
< lalPIbl Mo < o.

Therefore, supg< <t [o|%|? df (1s)(x) < oo for all T > 0. This fact and
the weak convergence of the measures f(u,) € M*(C) to f(u:) now imply
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that

i [ @ dfp,)@) = [ 2 i) o)

see, for instance, Corollary 7 in Section 8.1 of [3]. This completes the proof
of the proposition. O

3.2. Remarks. (1) Instead of the result of Siebert on submultiplicative
functions, one may also use moment estimates of IBERO [8] for Gaussian
processes on Lie groups in the proof above. Ibero’s results, however, can
be applied to finite-dimensional representations only.

(2) Let 7 be a representation of a locally compact second countable
group G on some separable Hilbert space H, and let (y¢)¢>0 be an arbitrary
convolution semigroup on GG. Along the lines of the preceding proof, the
results in [10], [11] lead to jump conditions on the Lévy measure of (j)¢>0
and the representation 7 which ensure that (7(ut))e>0 C B(H) exists as a
weakly continuous one-parameter semigroup.

We next turn to the proof of Theorem 2.9. We here need some prepa-
rations. We begin with a result which gives a connection between the
classical form of the martingale problem and a martingale characteriza-
tion in the spirit of Part (2) of Theorems 2.8 and 2.9. We omit the proof
which is completely analogous to that of Proposition 2.8 of [15].

3.3. Proposition. Let (u¢)i>0 be a convolution semigroup and m be
a finite-dimensional representation of G on some Hilbert space H such that
(7(1e))e>0 exists as a one-parameter semigroup. Let

F:=lim %(fr(ut) —Id) € B(H)

be its generator. Then for each cadlag-process (X)i>0 on G,
(7 () "t (Xy))e>0 is @ B(H)-valued local L?-martingale if and only if so

is (m(Xy) — F - fgW(Xs) ds)tzo‘

We also need the following technical result (which is likely to be
known).

3.4. Lemma. Let G, H be second countable locally compact spaces
and f : G — H continuous and injective. Then, for all probability mea-
sures i, v € MY(Q), f(u) = f(v) implies y = v.



A Lévy-characterization for Gaussian processes on matrix groups 125

PROOF. If KCG is compact, then f(K) is compact with f~1(f(K))=
K. Hence, u(K) = f()(f(K)) = f)(f(K)) = v(K). As p and b are
regular, y = v follows. U

3.5. Proposition. Let G, H be second countable locally compact
groups and w : G — H a continuous injective group homomorphism. Let
(11¢)t>0 be a convolution semigroup on G' and (X¢)i>0 a G-valued stochastic
process. If (m(X:))t>0 is a Lévy process on H associated with the convo-
lution semigroup (mw(jut))t>0 on H, then (X;);>o is a Lévy process on G
associated with (fit)¢>0.

Proor. We have to show that forany n e Nand 0 <ty <t; <--- <
t,, the probability measure p = py, ¢, | @+ @ iy, —gy € MH(G™) is equal
to the distribution v € M1(G™) of the random variable
(thXt:il, ce ththl). As by our assumption, 7" (u) = 7" (v) € M*(H)
holds for the continuous injective homomorphism 7" : G — H"™ with
" ((z1,...,2y)) = (7(x1),...,7(xy)), the result follows from the preced-
ing lemma. O

3.6. PROOF of Theorem 2.9. The conclusion (1) = (2) follows from
Lemma 2.7, as this lemma can be applied to the representations p and
p ® p by Proposition 2.4.

To prove (2) = (1), we regard p as a continuous faithful group
homomorphism p : G — GL(n,R) for some n € N. By taking images of
measures, this homomorphism induces a Banach algebra homomorphism
p: My(G) — My(GL(n,R)) of measures such that, obviously, (p(it))t>0
is now a Gaussian semigroup on GL(n,R). If the theorem is proved for
the group GL(n,R) with the identity as representation, we conclude that
the process (p(X¢))t>0 is a Gaussian process on GL(n,R) associated with
(p(pt))e>0, and the claim follows from Proposition 3.5.

It therefore suffices to check the theorem for G = GL(n,R) and p
as identity. In this case, take a continuous process (X¢);>0 on G which
satisfies Condition (2) of the theorem. Realize the tensor product repre-
sentation p ® p on R™ as matrices with (p ® p(z))*UD = zid gkl More-
over, denote the generators of the semigroups (p(pt))e>0 C GL(n,R) and
(p @ p(pe))i=0 € GL(n?,R) by F; and Fy respectively. Let i,7,k,1 €
{1,...,n}. It follows from Condition (2) that the coordinates (X.?)i>o
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are semimartingales. It6’s formula hence yields
A(XP XY = XPdxF + xFaxy + d[x7, x*,
where [., .] as usual denotes the quadratic variation. Therefore,
AXP X — (Fy - (X © X)) P00 gt — X (dXF — (Fy - Xy)*dt)

; ' ) (3.1)
_Xfl (dXz] —(Fy 'Xt)”dt) — Hijkl(Xt)dt + d[X”,Xkl]t

with
Hiji(z) == 29 (Fy - o) 4 2M(Fy - 2)9 — (Fy - (x @ 2))BP0D (2 € @),

The left hand side of (3.1) is the differential of a local martingale by
Condition (2) and Proposition 3.3. Moreover, as a stochastic integral with
respect to a process with paths with a.s. locally finite variation is again a
process of this kind see, for example, Proposition 5.3.5 in [16]), the right
hand side of (3.1) has a.s. locally finite variation. Hence, both sides of (3.1)
are a.s. equal to zero (see, for instance, Theorem 5.3.2 in [16]). We thus

conclude that
d[X”,Xkl]t = —H;jp(Xy)dt. (3.2)

Now take h € C? (R™), and denote the partial derivative w.r.t. the variable
z% by 9; ;. Then by It6’s formula and equation (3.2),

dh(X¢) = Zn: (05,51) (Xe) (dX) — (Fy - Xo)7dt)

3,j=1

+ > (8i5h) (X (Fy - Xy)Ydt (3.3)
ij=1

RASYN] t)  Ldlgj t .
D (Ora8ijh)(Xy) - Higa(X)dt

i,k l=1
By our discussion in Section 2.1(3), h|g € C3(G) is in the domain of the
generator L associated with (1)i>0. As

D (@ih)(Xe) (dX — (Fy - Xy)Ydt)
ij=1
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is the differential of a local martingale by Condition (2) and Proposi-
tion 3.3, equation (3.3) implies that

dh(Xy) — Lh(Xy) dt (3.4)
is the differential of a local martingale if and only if
{ S @i 7 - e

W= (3.5)

N =

D Oradigh)(Xy) - Hz‘jkl(Xt)}dt

,7,k,1=1

is the differential of a local martingale. The latter is possible if and only if
(3.5) is equal to zero a.s., which means that the integrand there disappears.

In order to prove that (3.5) is equal to zero a.s., we replace the process
(Xt)t>0 above by some Gaussian process (Y;)i>o related with (u¢)¢>0 such
that the support of the initial distribution of Y} is equal to G. By Propo-
sition 2.2, the associated differential (3.4) belongs to a local martingale.
Hence, by the conclusions above,

> (8ih) (V) (Fy - Yi)'7 — Lh(Yy)
b=t o (3.6)
—5 > (0ka0i3h)(Yy) - Hijra(Yy) = 0
i,,kl=1
for all ¢ > 0 a.s. It follows that for all x € G,
> (0i5h) (@) (Fy - 2)7 — Lh(x)
ij=1 Lo (3.7)
-5 (Ok10i,5h)(x) - Hijr(x) = 0.
i,k l=1

Therefore, the differential (3.5) is equal to zero for (X;);>0, and the differ-
ential (3.4) belongs to a local martingale for each h € C? (R“2). Proposi-
tion 2.2 now completes the proof.
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3.7. Remark. Equation (3.7) above yields the well-known fact due
to Hunt that the generator L of a Gaussian semigroup on GL(n,R) is a
second-order differential operator; see Ch. 4 of [7].

Notice also that equation (3.7) allows an easy computation of L from
the matrices Fi, F» above. Conversely, if L is known, then Fj, F5 can be
computed via

Py = (Lpij(I)ij=1,.ns Fo=(Lp@p)aryGnI))ijki=1,.n (3.8)

with I the identity matrix. We give an example in the following section.

4. Examples and further conclusions

4.1. Example. The Heisenberg group H:= {(x1, x2, x3): x1,22,z3 € R}
with multiplication

(1,22, 23) - (Y1,Y2,93) == (1 + Y1, T2 + Y2, 23 + Y3 + (T1y2 — T2y1)/2)

is isomorphic with the matrix group

1 z =z
H: = M(z,y,2z):=[0 1 y|:z,y,2z€R
0 0 1
via the faithful representation
p: (x1, e, x3) — M (21, 22,23 + x172/2). (4.1)
It is well known that the sub-Laplacian
1 i) 2 1 X 2
Li= (004 Z0s) + 5 (0 - ) 4.2
5\t + 5 03 + o927 50 (4.2)

is the generator of a Gaussian convolution semigroup on H. If we transfer
this object to H by using p, we get the generator

~ 1
L:;%+%+ﬁ£+%@@y (4.3)

It is now straightforward to compute the generator matrices Fi, Fy from
(3.8) and (4.3), and thus the matrices 5(u;) and p ® p(j). In this way,
Theorem 2.9 leads to the following Lévy-characterization:



A Lévy-characterization for Gaussian processes on matrix groups 129

4.2. Corollary. Let (X¢)t>0, (Yt)t>0, (Zt)t>0 be continuous R-valued
processes. Then the H-valued process (M(Xy,Y:, Zt))i>0 is a Gaussian
process associated with L if and only if the processes

(X0, (Y20, (Zo)ez0, (X7 =)iz0, (Y2 = Diz0, (XeYi)i>0,
(ZiYe)es0,  (XeZy —tYi)eso, and (Z7 —tY2 +1%/2)i0
are (local) martingales.

Let (W1, Way)i>0 be a Brownian motion on R2. 1td’s calculus imme-
diately implies that the martingale condition of the corollary holds for the

process
¢
<M<W1,t,W2,ta/ Wa s dWl,s>> . (4.4)
0 >0

Corollary 4.2 therefore implies the well-known fact that the process (4.4)
is a left-invariant Gaussian process on H associated with the Gaussian
convolution semigroup with generator L. Note that by Itd’s formula, this
is equivalent to the fact that

t
(Wl,t,wz,t,l | e awi -, dWQ,s> (4.5)
2 Jo t>0
is a left-invariant Gaussian process on H associated with L. Clearly, this
example can be extended to further Gaussian semigroups on H or on
arbitrary simply connected nilpotent Lie groups (as these groups always
admit a faithful representation as upper triangular matrices).

4.83. Remark. Let (By)t>0 be a standard Brownian motion on R with
standard Gaussian semigroup (14):>0. Consider the representation

p:x'_>1x
0 1

of R as in Section 2.10. Then for each n € N, p®"(z) is a (2" x 2")-matrix
with rows and columns labelled, say, by (a1, ..., a,) with a; € {1,2} in the
obvious way. In particular,

0 if a; > b; for some 1,

&,n —
P x = .
( )(al,...,an),(bl,...,bn) {xl{z:aidn}l otherwise.
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Using the moments of normal distributions, we thus obtain

0 if a; > b; for some 7 or
p/é’/n(yt)(a17...,an)v(b1,...,bn) = tr(2 )' if |{7’ tap < bl}| is odd,
O1 .
5] if r:=3{i:a; <b}| € Z.

As this matrix is an upper triangular which remains invariant under per-
mutations in (ay,...,a,) and (by,...,by,), a straightforward, but tedious
induction on n yields that

N e
(02 (1)) 7 _ o =i 1 <bil €,

101),(b1,een b .
( )b ) 0 otherwise.

We now use the usual normalization of the Hermite polynomials H,, (see,
for instance, [13]) such that these polynomials are orthogonal w.r.t. the
weight function e~*°. We then obtain from the well-known power series

for the H,, (see equation (5.5.4) in [13]) that

(0% () (@) -

(1,...,1),(2,...,2)

1 n/2
gt Ha(2/VE2). (46)

Consequently, the trivial part of Theorem 1.8 implies that (R, (¢, Bt))t>0
is a martingale for each heat polynomial Ry, (¢, x) := t"/2H, (x/\/t/2) with
n > 0. We expect that equation (4.6) admits some physical meaning.

On the other hand it was observed by WESOLOWSKI [17] that if (X;)¢>0
is an arbitrary process on R such that (R, (¢, X;));>0 is a martingale for
n € {1,2,3,4}, then (X;):>0 is already a Brownian motion in distribution
(in fact, the existence of a continuous version of (X;):>o follows from Kol-
mogorov’s criterion, and then Levy’s classical martingale characterization
applies). In view of (4.6) this observation may be restated as follows:

4.4. Theorem. Let (X;)t>0 be an arbitrary process on R such for
n € {1,2,3,4} and p as above, the processes ((p®™(14)) "1 p®™(X;))i>0 are
martingales. Then (X;):>0 is a Brownian motion in distribution.

This result can be extended to R™ in the obvious way. We expect that
such a characterization holds more generally. More precisey, we have the
following conjecture:
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4.5. Conjecture. Let (ut)i>0 be a Gaussian semigroup on a locally

compact second countable group G, and let p be a faithful finite-dimen-
sional real representation of G. Let (Xt):>0 be a G-valued process such
that for each ™ € {p®™ :n = 1,2, 3,4}, the process (7(u) tm(Xt))e>0 is a
martingale. Then (X;):>0 is a Gaussian process associated with (¢)e>0-

By Proposition 3.5, the conjecture can be easily reduced to the case

G = GL(n,R).
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