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Abstract. In this note, we are interested in the regularity in the sense
of total variation of the joint laws of multiple stable stochastic integrals.
Namely, we show that the convergence

var

L(Lay (1), 1a, (fp)) — LUay (f1),- - 1a, (fp)); n— +o0

holds true as long as each kernel f* converges when n — 400 to f; in
the Lorentz-type space L (log )% =1([0,1]%:) for 1 < ¢ < p. This result
generalizes [4] from the one-dimensional case to the joint law case. It gen-
eralizes also [6] from the Wiener-1t0 setting to the stable setting and [5] in
the study of joint law of multiple stable integrals.
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1. INTRODUCTION

In this paper, we deal with the regularity of the joint laws of multiple stable
integrals (MSIs)

(L.1) Li(f) = / fdm?
[0,1]¢

with respect to their integrand f. Here and in the sequel, M is an «a-stable ran-
dom measure on ([0, 1], B([0,1])) defined for 0 < a < 2 on a probability space
(Q, F,P):
d\
M4y £ s, (e a5 0) e o)
A(A)

where A is the Lebesgue measure and 3 : [0, 1] — [—1, 1] is the skewness intensity
of M, see Samorodnitsky-Taqqu in [14, Section 3]. Moreover, for a > 1, the
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measure M is assumed to be symmetric (that is: 3 = 0).

The MSIs are a generalization of multiple Wiener-It6 integrals (MWI). A
broad litterature is devoted to the study of MWIs and it is natural to investigate
which properties of MWIs remain true in the stable case.

The MSI in (1.1) is defined for kernel f in a Lorentz-type space:

f € L*(log )42 ([0,1]%) == {f 0,14 — ]R‘ /[O . |£1*(1+1og., |fy)d*1dAd}

where log, x := log(z Vv 1). The main feature of MSI is given by the Represen-
tation theorem which gives an insight into the discrete structure of MSI. It shows
that I;(f) can be represented in law by a multiple LePage-type series

(12)  Sa(f)=C¥* STy DT F (Vi Ve,

©1yeeeytq>0

where Co, = (fy° @~ “sina do)~! is a normalization factor, (I';);~ is the se-
quence of arrival times of a standard Poisson process and (V;, ;)0 are indepen-
dent and identically distributed random vectors with V; uniformly distributed on
[0,1] and ; = +1 with conditional laws

1—B(Vi)
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Moreover, the sequence (I';);~0 and (V;,v;);>0 are independent.

The Representation theorem shows that MSIs are also related to random mul-
tilinear forms (see [10]). For a complete account on the construction of MSI, we
refer to [3] and references therein. The laws of MSIs have been studied by severals
authors. We briefly review some results on the law of MSIs.

In [13], the tails of I;(f) is expressed in terms of f.

In [11], the regularity of the sample path of a process defined by an integral
like in (1.1) is related to the smoothness of the kernel.

In [12], the independence of MSIs is studied in terms of the kernels, general-
izing the MWI case of [15].

In [5], the existence of the densities for the joint laws of MSIs is studied,
generalizing the MWI case of [8].

In this article, we go further in the study of the joint laws of MSIs than in [5]
and we study their regularity in the sense of total variation norm. More precisely,

L+5(Vi)

P(yi = ~1| V) = ;

P(y; =+1|V;) =

given dy, . . ., d, the dimensions of p MSIs, we study the convergence in variation
of the joint laws

(1.3) (Lay (F1), - Lo, ()

for integrands

(1.4)

fi'— fiin LO‘(logjL)dlfl([O7 1%, ..., fy — fpin La(long)d”*l([O7 1]%).
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This is a generalization of [4] which deals with one-dimensional law of MSIs
(p = 1 in our setting). This is also a generalization of [6] where the convergence
in variation of joint laws is investigated for MWIs (o« = 2 in our setting). In this
paper, we deal with arbitrary p € N* and arbitrary « € (0, 2).

Moreover, since the densities of the joint laws of MSIs exist (under rather broad
conditions, see [5]), the convergence in variation of the law states also the conver-
gence of the densities in L' (R?).

The paper is organized as follows. In Section 2, we start giving some notations
yet used in [5]; they will be used all along this note. Next, we state the conver-
gence result in Theorem 2.1. The sequel is devoted to the proof of Theorem 2.1.
The problem is first reduced in Sections 3 and 4. In Section 5, we use the method
of superstructure to reduce to the study of finite-dimensional functionals. Finally,
in Section 6, the convergence in variation of these functionals is shown using the
results of convergence in variation for smooth image-measures in [1] (see Propo-
sition 2.1).

Note that the one-dimensional argument used in [4] (which states the one-
dimensional counterpart of Theorem 2.1) can not be generalized in a multidimen-
sional setting (at least easily). Actually, the proof of Theorem 2.1 relies on argu-
ments yet used in [6] and in [5]. But this is not a simple rewriting of these argu-
ments. Indeed, they have to be merged together: on the one hand, the method of
stratification used in [5] is not sufficient to yield a convergence in variation, instead
we use the method of superstructure, on the other hand, the argument in [6] relies
on Gaussian analysis which has to be replaced by stable considerations. Moreover,
new difficulties appear in the implementation of these merged arguments.

In the sequel a.s. stands for almost surely, a.e. for almost everywhere, i.i.d.
for independent and identically distributed, := means a definition, C'is a finite and
positive generic constant, 1 4 is the restriction to a measurable set A of a measure
1, ||v|| is the total variation of a signed measure v, —— stands for the convergence

- P . .
of variation, — for the convergence in probability P and finally bold characters
are used for multi-indicial notations.

2. CONVERGENCE IN VARIATION OF JOINT LAWS

In this study, we shall use the same background as in [5]. We begin by re-
minding of the notations of [5] that will be used all along this article:

o fori=1,...,p, Ni=di+---+d;;, N =N,
o a = (a&...,ai,) € NP1 a (p + 1)-partition of d;: d; = |a’| = a, + -+ - +

e a=(al,... aP) € (NPT)P,
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o M, = (aé)lgingp a p-square matrix with d; = > _ al for1 <i < pand
b, =Y b al for0 <k <p,
o forb = (by,...,by) € NP

p
E(b)—{a—(al,...,a”)‘ aj + - +a, =d, Za;:bk, k—l,...,p},
=1

e 0, the permutation of {1, ..., N} that sends for each 7, k

k—1 1—1
J= but Y ai+l 1=1,...af,
u=1 s=1
to
i—1 k—1
=Yt ok
v=1 s=1

o Uy : RY — R associated to o4 by Ua(t1,. .., ty) = (toa(1)s -+ > toa(N))s
e denoting IIy, ., the sub-group of IIy of permutations preserving the fol-

lowing ”b-blocks™: (1,...,b1), (b1 +1,...,b1+0b2), ..., (b1 +ba+---+b,_1+
b +bo+---+ b, =N):

S iw(t) = DY H | det My 6(Ua(0)

O'El_[bl aEE

.....

where (Z)(t) = ¢(t1, e ,tN) = fl(tl, e ,tNl) ce fp(th_1+1, . ,th).
Note that the previous function Sy, .. 5, b is symmetric in each b-blocks.

The main result of this paper is:

THEOREM 2.1. Let f', ..., [, be kernels converging respectively to fi, ..., fp
like in (1.4). Suppose moreover the limit functions f1, ..., [, satisfy the following
hypothesis:

H) Sby,... by®b # 0 a.e. on |0, 1N for some b = (by,. . ., by) € (N*)P
with |b| = N = dy + -+ d,.

Then L(1a, (), - - 1a, () == L(La, (f1); - - -, La, (f)) when n — +o0.
Roughly speaking, (H) is a non-degeneracy condition dealing with how over-
lapped are the f;’s. The same remark and the same examples as in [5] apply about
condition (H). In particular, we stress on that this condition is optimal in several
examples and coincides with the condition for the same convergence for joint laws
of MWIs, see [6]. For instance,
e forp =1and d; = d, (H) is satisfied with b = d if f # 0 a.e.
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e forp>0andd; =--- =d, = 1, (H) is satisfied with b = (1, 1) if
det{(fi(tj)1<ij<p} # O ae.

e for p =2 and d; = dy = 2, (H) is satisfied with b = (2, 2) if f; and f5 are
not proportional a.e.

The global scheme of the proof is the following. First, we explain how to
reduce the problem in Section 3 (see (3.5)). Using the representation of stable
integrals by LePage series, we introduce on the Skorohod space some related func-
tionals to be studied (see (3.2)). Next, approximating and localizing the problem in
Section 4, we use the method of superstructure in Section 5 where the main point
is to study the convergence in variation of measures under finite-dimensional map-
pings (see (5.9)). This is finally done in Section 6 with the following result from
[1] and the study of some related coefficients (see (6.2)).

PROPOSITION 2.1. (Corollary 4 in [1]) Let F;, F' € Wf;’cl (R™, R™), where
p > n, and let the mappings F); converge to F' with respect to the Sobolev norm
| - [|[p1 on every ball. Assume that E C {det DF # 0} is a set of finite Lebesgue

—1 var -1
measure. Then )\|EF]- — NpF

3. REDUCTION OF THE PROBLEM

In this section, we describe the arguments yet used in [3] and in [5] to reduce
the study of the convergence in variation of laws like in (1.3).

Representation and stable stuff. Like in [5], we first reduce the study to
random multiple LePage series. From the Representation Theorem [3, Th. 3.2],
we have like in (1.2) the following equality of joint laws

(3.1) (Say (F1), -+, Sa, () & (Tay (f1),- - 1a, (f)) -

Moreover, we have from [3, Sec. 4.1.2 and 4.2.3]:
PROPOSITION 3.1. Let (Ig,(f1"), .-, 14,(f})) be avector of MSIs with ker-
nels fi', ..., [, converging like in (1.4). Then, when n — +00, we have

Ly (s Lay (F2)) = (Lay (1) - Loy (F)-

Thanks to (3.1), we shall actually study the joint law of (Sq, (f1'), - .., Sa,(f}")).
For x in the Skorohod space D (the space of cadlag functions on [0, 1]), let 0 (%)
be the jump of x at ¢ and (¢;);~0 is the list of its jump-times. We consider the
multi-dimensional functional F' = (F1,. .., F)) with F; : D — R given by:

(3.2) Fi(m)= Y 0u(t1)--6ulta,) filtr, ... ta,)

t1,..5tq,

whenever the multiple series is convergent, otherwise F;(z) = 0.
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In the sequel, we shall also consider the stable standard process n given by
ne = M([0,¢]), te][0,1].

The sample paths of 7 live in D; we denote its law by P. From the Represen-
tation Theorem (in a one-dimensional case), we have

= / 1j9,4 dM £ cle Z%f‘fl/a 10,4(Vi)
[0.1] i>0
from which the following interpretations come
e V;, 1 > 0, are the jump-times of the stable process 7;
. C’é/ aFi_l/  is the modulus of the jump at V;, decreasingly ordered;
e 7; indicates the direction of the jump.

We deduce
. -1/ -1/«
Fn@) = €% 3 0Ty’ Ou Tt/ Vi, Vi)
k17~-~7kdi>0
=S4 (fi)(w),
so that

L
F(77) = (Sdl (fl)a SRR Sdp(fp))'
We define also F” from (fT', ..., f;') like ' from (f1,..., fp) in (3.2). The con-
vergence in variation of the law of (1.3) actually rewrites, in our notations:

(3.3) P(FM)1 X PPl n— 4.

In the sequel, we shall use the following result. This is a rewriting of Prop.
3.1 in terms of the functionals related to the corresponding MSIs.
PROPOSITION 3.2. Let f1',..., f, be converging kernels like in (1.4). Then,

. . . P
with the previous notations, we have F'* — F when n — —+o0.

Approximation. This procedure consists in the following straightforward re-
sult:

PROPOSITION 3.3 (Approximation). In order to prove (3.3), it is enough to
see for all € > 0, there is some measurable set D(¢) in D with P(D(g)) > 1 —¢
and

3.4) Py (F™) ™" =5 Py F 1.
Proof. We have
|PE) ™ = PET|
< ”P(Fn)_l - PD(E)(FH)_lH =+ ||P]D>(E)(Fn)_1 - PD(E)F_lH + HPD(a)F_l - PF_l”
< 2P(D(e)%) + | Ppey (F™) ™' = Py F 1|
< 2 + || Py (F™) 7! = Po) F 1.
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But from (3.4), the last bound is bounded by 3¢ for n large enough. This ends the
proof of the argument of approximation. m

Localization. Using the separability of D(e), we localize the problem by the
following result:

PROPOSITION 3.4 (Localization). In order to prove (3.4), it is enough to ex-
hibit for all x € D(e) some neighbourhood V (x) of x such that

_1 wvar
—

3.5) PV(z) (F™) PV(I)F'_I7 n — +oo.

Proof. Since D(e) is separable, there is a countable family {z;,i € N*}
such that D(e) = ;22 V/(x;). We have limy, . | o P(U?Z1 V(z;)) = P(D(g)) so
that for any fixed e > 0 and k large enough, we have P(D(¢) \ Ax) < € where
Ay, = U, V(x;). Therefore, for such a k, we have:

| Ppey(F™) ™" = Ppo)F |
< Ppe)(F™) ™" = Pa, (F") 7| + || Pa, (F™) ™ = Pa, F7Y|

+ [|[Pa, (F) ™" = Pp 7Y
<2P(D(e) \ Ag) + [|[Pa, (F") ™ — Pa, F !

k
< 2¢+ Z HPV(IZ)(Fn)il - PV(xl)FilH
=1
< 3e

where the last bound comes for n large enough from (3.5). Finally, we derive (3.4)
and this proves the localization. =

Using localization, it is enough to prove (3.5). To do so, we shall use the
method of superstructure. For a general description of this method, we refer to [9].
Like in [3, 5] with the method of stratification, these preliminary procedures of
approximation and of localization are necessary in order to implement successfully
the method of superstructure.

4. APPROXIMATION AND LOCALIZATION

In this section, we exhibit the set D(¢) required in the approximation proce-
dure and the neighbourhood V' (z) required for P-almost all € D(e) in the local-
ization procedure. Actually, the approximation and the localization procedures are
the same as in [5], we thus refer to the Section 3 of [5] for a precise description.
Here, we only sketch the main steps.

Approximation. Let b be given by hypothesis (H) in Theorem 2.1 and ¢ =
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(1, ..., tn) be some Lebesgue point of Ay, = {t € [0, 1] | Sy, b, d(t) # 0} €
B([0, 1]). The Lebesgue measure of Ay, is positive by hypothesis (H). There is no
restriction in assuming  is chosen with its coordinates all distinct (¢; # t;, i # 7).
Let € > 0 be fixed, there is a product neighbourhood V. = U x --- x U, of t in
[0, 1]V satisfying

L AN(Ven Ap)
We consider the following sets:
D(e) = {reD| fori=1,2,..., N, x has at least one jump at a time in U},

the maximal modulus of these jumps being realized only once},

D(e) = {z € D(¢) | 2 has an unique maximal jump on each U at Ty: (z)
with TE(ZL‘) = (TUf (1}), ce 7TU15V (:U)) S Ab}.

We recall from [5] the following result for the standard stable process 7:

LEMMA 4.1. The random vector T-(n) = (Tuz (n), - - ., Tug, (1)) is uniformly
distributed on V.. Moreover, for i # j, Tys(n) and Tye (n) are independent.

With (4.1), Lemma 4.1 gives:

N
PO = Py T2 () = 1 05 2 1 -

The set D(¢) is the set required in the procedure of approximation of I.

Localization. For the sake of completeness of notations, we recall the local-
ization procedure of [5]. Let z € D(e) be fixed and denote fori = 1,..., N:

e t; = Tys(x) the time of the largest jump of x in U;;
e / the time of the second largest jump of x in U7, |8,.(¢))] < |6.(t:)];

1 :
e g0 = 5211311171\7 |0 (t:)]-

Note that by Lemma 4.1, the jump-time ¢; can be seen as a random variable
on (D(e), Pp(zy/P(D(¢))) whose law is uniform on U;.

By finiteness of the number of jumps of z larger than € /2, we select 61 > 0
such that ¢; is the unique time of A} := (¢; — d1,t;+ 1) C UF where a jump larger
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than (/2 in modulus occurs. Let the following technical conditions be fulfilled:

4.2) o 50/2<e1<ea< - <gp<ep;
1
@3 o< qminfen2 nf (90| - ). 200 - 0
e 3=101—02 (02<B<01);
° Ai::(ti—ﬂ,ti—l—ﬁ)CA;CUf.

In the sequel, we consider local field I = (I, ),ep. That is, for m € N*, ¢ > 0,
reals 7;, and intervals A; = (a, b;), we define

m + m
L= Y (znuxsn[s,mww) s (znmwms,waw)
5|6z (s)>e \i=1 5|6z (s)<—e \i=1

see [9, p. 163] for a precise definition of local fields. Roughly speaking, local
fields (), are admissible directions for stable processes. Moreover, we note

 ift € (a;,b;), 0z ()| >¢€, ()7 >0,
wh = { 7 TEE. L01>e 50

so that the jumps of x and x + ¢ [ are linked by 6,4y, (f) = dz(t) + c wy(%).

Next, we associate the following sets to /:

e A(l)* the set of x € D such that for all 7 with 7; > 0, = does not have
jumps of length exactly € on (a;, b;), 6z(a;) < €, 05(b;) < €, and x has at least one
jump larger than € on (a, b; ),

e A(l)” the set of x € ID such that for all ¢ with 7; < 0, = does not have
jumps of length exactly —e on (a;, b;), dz(a;) > —¢, 6z(b;) > —e, and x has at
least one jump lower than —¢ on (a;, b;),

(4.5) Al = AT N A1),

The set A(l) is suitable to study the local field . In particular, it is shown in
[5, Sec. Al, A2] that A(l) is open in D and that the local field [ is continuous on
A(l).

In order to apply the method of superstructure in a multi-dimensional setting,
we consider p local fields I*, 1 < i < p, and their open set A(l*), given like in
(4.5). We select the p local fields with the following parameters: for: =1,...,p,

e ¢, given by (4.2),
e m; = b;, given by hypothesis (H),
L A; = Ab1+.‘.+bi_1+]‘ fOI'j == ]., PN ,bi7

.Tz»

7 with the same sign as J,(;) and with constant modulus 7 > 0.
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In the sequel, we note ¢ = (I',...,IP). We have 2 € A(¢) := (;_, A(I), open
set. We shall apply the localization procedure with the following neighbourhood
V(x):

(4.6) V(x) = B(x,d2) N A) N D(e)

where 49 is given in (4.3).

Finally, with D(¢) and V' (x) given above, Proposition 3.3 and Proposition 3.4
applies and the proof of Theorem 2.1 reduces to (3.5). The convergence in (3.5) is
tackled with the method of superstructure in the next sections.

5. SUPERSTRUCTURE IN D(¢)

In order to prove (3.5), we use the method of superstructure in the neighbour-
hood V (z) of x defined in (4.6). For a general account on this method we refer to
[9, Sec. 5]. Here, we only sketch the method.

This method applies to study the convergence PF,, ! *“% PF~! when F,, and
F are some functionals on some (), P). When we have a family of transformations

(Gc)ce(R+)p, satisfying

(51) PG;l var, P7 c — 0’

we define the following auxiliary measures and functionals on the product space
Ve =10,e]P x Y, e > 0:

1
Qe = 67,)\[(),e]z’ ® P,

Fe(e,y) = F(Ge(y)),
(note that F¢ depends on € only through its domain of definition Y).
1
Since Q. F, ' = — PG F~dc, for the total variation, we derive:

& Jjo,ep

_ _ 1
o —pr < 5 [

and from (5.1) together with the dominated convergence

(5.2) lim [|QF — P =0.

|P — PG| de
€lp

Next, we express Q.F~! as a mixture of finite-dimensional measures: we intro-

duce ¢y (c) = F(Ge(y)) for ¢ € [0, €]? and we have:

_ 1 _
(5.3) QeFe b= Ep/yA[O,e]P‘PyldP'
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In the sequel, we shall note ¢, = (<p31/, ..., h). In our setting, in order to study
the laws of (14, (f7), ... ,Idp(f;}))n for fI* — f, n — o0, in the space

L% (log, )%~1([0,1]%), 1 < i < p, we apply this method to J = A(¢) equipped
with the restricted probability law P, := Py, of the process 7 and to the func-
tionals F'and F™™ given in (3.3). We use the family of transformations (GC)CG(R Y

defined from the local fields I/, = 1,...,p, by

(5.4) Ge : { All) — Al0)

Y —y + (c, ly>
where (c,ly) := 1 l; +- 4 cpll fore = (c1,. .., cp). Moreover, with a similar
notation, note that with w* defined from * like in (4.4), we have for c € (R)?,
(5.5) Oce(y) (1) = dy(t) + (c,wy).-

REMARK 5.1. The open set fl(f) is invariant under G, .. .,. Roughly speak-
ing, this is because each term l;, 1 <4 < p, emphasizes the membership of A(li)
and does not alter conditions to belong to A(l7) for j # i. A more detailled justi-
fication is given in [3].

The condition (5.1) in our setting is satisfied for the family of transformations
(5.4). Indeed, in Lemma 4.1 of [3], it is shown that (G¢). defined an admissible
semigroup in the sense of [9, p. 14]. Moreover, the conditional measures of P on
the orbits of the semigroup (G¢). have densities. Since (G¢). acts as a translation,
we derive (5.1) when ¢ — 0 (see (21.8) in [9] for a more detailled proof). The
convergence in (5.1) is enough for our study but we have actually more:

LEMMA 5.1. The convergence P*Gg? 22 P* is uniform with respect to

in A(0).

Proof. In this proof only, we use the setting described in Section 4 of [9].
First, we define an equivalence relation R on fl(ﬁ) by x1Rx2 if and only if there
are c',c? € (R, )P such that Goizy = Geaxe. Let I' be the partition given by
R and 7 : A(f) — A(£)/T be the canonical projection. The equivalence classes
7= 1(v),y € A(£)/T, are called orbits of the semigroup (G¢)c. In Proposition
4.2 of [9], each orbit 77 1(7) is shown to be isomorphic (via a mapping Jy)toa
measurable set C,, C RP. Next, we define a Lebesgue measure )., on 7 1(y) by

M(B) = Ap(Jy(BN77H(y), B e B(A(Y))

where )\, is the Lebesgue measure on RP. Moreover, the mapping J,, intertwines
the action of the semigroup (G.). on the orbit 7= () with the action of the semi-
group of translation (7¢)¢ on Cy:

JGe = TcJy.
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Thus, we have

IP*Gt = P*|| = |/ PrGGt dPr(’Y)—/ Py dPr(v)
A(0)/T A(0)/T

< [ Gt - prarn()
A(f)/T

< PrI e g, — PRI || dPr(y
/A(Mn 7 I g Ty PRIV AP ()

(5.6) < / |2 e = P dPr ().

A(Z)/F el el

In Theorem 4.1 of [9], it is shown that the conditional measures (P) of P on the
orbits of the semigroup (Gc)c have densities. Thus P,.J ! has also a density in
C., C RP. But the translation operator is uniformly continuous in L*(RP) (that is
limy, o (- + h) = ¢(-) in L' (RP) uniformly with respect to ).

Therefore, il_l% Py T Lt - PyJy Y| = 0 holds uniformly with respect to
both ~ and . Integrating with respect to y € A(¢) /T, we derive that the right-hand

side of (5.6) goes to 0 when ¢ — 0 uniformly with respect to 2. Finally (5.1) holds
uniformly with respect to x in A({). =

Applying the method of superstructure in this setting, we define as previously
multi-dimensional auxiliary functionals £ on V. and we derive as in (5.2):

eb

1
57 QFN™ = PrF) Y < = /[ BT = PG de =0, ¢~ 0
0,¢]P

uniformly with respect to n € N. We have

|PPE~! — PP(F™) 7Y
(5.8)
<NPPF = QFT [ 4 1QFT = Qe(FN) ™ + |Qe(F!) ™ = PH(F™) 1.

We deduce from (5.2) and (5.7) that the first and third terms in (5.8) can be chosen
arbitrary small for e > 0 small enough and uniformly with respect n. Note that
even if we will not use this, from Lemma 5.1, it holds also unifomly with respect
to z. Consequently, it remains to deal when € > 0 is fixed with the term in the
middle of the right-hand side of (5.8) when n — +o00. Moreover from (5.3) and
its counterpart for index n, we can write:

_ s — 1 _ _
|QcF; t— Qc(FY) 1” < ep/v( ) ||>‘[07€]p90y1 - )‘[075}7’@”,2H ap
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with @, (c) = (1, (C), ..., ¢hy(c)) = F*(Ge(y)). Note that the domain of

integration above is V() (and not A(0)) because the method of superstructure is
applied on A(¢) with P, = Py (). It is enough now to show for P-almost all
y € V(x),

—1 wvar —1
(5.9) A0, Pry — Aogppy » N — +00.
This is done in Section 6 using Proposition 2.1.

6. STUDY OF THE CONDITIONAL FUNCTIONALS

After some algebraic calculations, we re-express the functionals ¢y, , and ¢,
as ordered polynomials. The conditional functional ¢, : R? — RRP? is given by

ey(c) = (pry(c), .., opy(c))
F(y—l—cll;—l—---—l—cplg), c=(c1,...,¢p).

Moreover, we have

c,ly))
d;

= 3 TL (56 + eyl | Filsaso - sa)
j=1

81,‘..,Sdi

piylc) = @i(y+{

where (s;); is the list ot the jump-times of y € ). We obtain a polynomial in

c1, ..., cp; we can develop it like in [5, Sec. 4.2] and finally, we have:
(6.1) piyc)= > Bla,yc
a‘=(a},...,a},)
|a’|=d;

with, in order to simplify notations,

o ¢ = lagc?ll ...CZ; fora’ = (af,al, ..., a});
o B(a',y) =
(6.2)
3 S (TTouts) (T wits) - (TT whsn) filsa- o5
{I} partition of  $1,--84; Jj€lo jeh JEI,

{1,...,d;}, card I=a}

where (s;); is the list of jump-time of .

Using the polynomial expression of ¢y, the following key point is shown in
[5, Sec. 4.2-4.3]. It shall be used later to apply Proposition 2.1 to the measure
images Ajg ¢Jr gp,;’b.
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LEMMA 6.1. Under hypothesis (H), for P-almost all y € V (z), the Jacobian

Jy(c) := det <%(c)) i is non-zero for almost all ¢ € (R )P.

Since all functionals ¢, ,, can be developped in the same way, we introduce
also the coefficients B(a’, y, n) defined like in (6.2) with f;" in place of f;, and we
study the convergence of B(a’,y,n) to B(a’,y) when n — +oc.

In order to simplify the study of B (a’,y,n), we begin with the preliminary
simpler case of coefficients B(a', x,n) relative to x € D(e).

6.0.1. * Study of the coefficients B(a’, z,n).

LEMMA 6.2. InD(¢), we have B(a’, z,n) il B(a', x) when n — +o0.

Proof. Note that H wy(tj) # 0if forall j € I, t; € Al for some
jeh
1 < k < by. Then wi(t;) = &7 with the same sign as that of the jump 6, (¢;).

Thus [],c;, wa(t;) = +7% for AZI1 = by!/(b1 — ai)! choices of t;, j € I1. The

same holds true for all inner products [, wh(t;) = +7% for AZE: choices of
tj, j € Iy, for 1 < k < p. Finally, we have:

(TTwitn) - (I wht) = #reieses

Jjel J€lp

for A(a?) := AZI1 X e X AZ;’ choices of index j, else the product is zero. Using
the symmetry of the kernels ﬁ and the nullity of f; on the diagonals, we can thus
rewrite

B(a', z)

(6.3)

- ¥ St S (T at) Sty ta,).
{I} partition of  A(a?) choices of bty g€l

{1,...,d;}, card Iy=al fa6+1,-~7tdi

Observe that the outer sums in (6.3)

Z and Z

{I,} partition of A(a%) choices of
{1,...,(11‘}, Card Ik:a,;C E6+1""’tdi

are both finite. Moreover, the same computations hold true for the coefficients
B(a', z,n) with f" in place of f;.
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In order to study the convergence of B(a’,x,n) (with respect to n), we first
deal with the convergence of the inner sum Z ( H 0z (t; ) (t1,...,tq,)
byestys  G€D
when n — 400 and where taé 41>+ - tq; in f{* appear here as parameters.
When af, # 0, this sum can be seen as a MSI like in (3.2). First, since for
alll < i < p, f' — f;in L%(log,)%~1(]0,1]%), taking some subsequence
(n') C (n), the convergence

’

fzn ('7ta6+17"'7td¢)—>f<7 aOJrl,...,tdi), n/—>+oo

holds in L*(log., )%~ ([0, 1%) and thus also in L*(log, )*~([0,1]%) for almost
all ¢ a1 , ta;. Therefore, from Proposition 3.1, when a6 = 0, we have

’ P
Iag(fin ('7ta6+17 s 7td¢)) - Iag(f('vtag—&-b s 7td¢))v n' — +o0.

Arguing like in Proposition 3.2, we have when n’ — +o0, for almost all

tl—‘rl’""tdi
(64)

> (H5 ) (t1, ... tg) - > <H5 )fztl,...7 a.)
tl""’taé j€ly t1,.. ,ta6 j€lo

where we recall that P still stands for the law of the stable process 1. Since from
Lemma 4.1, the ¢;’s can be seen as uniform and independent random variables on

the A;’s, the following elementary lemma applied with X = ¢4, ..., az andY =
tyi ETEES ,tq; yields the same convergence in probability than in (6.4) ‘but with a
convergence in probability involving now all the jump-times ¢4, . . ., taé slai 119y td;e

LEMMA 6.3. Let X and Y be independent random variables and f,, f be
some measurable functions from R? to R. Suppose that for Py-almost all y,
fn(X,y) x, f(X,y) when n — 4o00. Then f,(X,Y) x, f(X,Y) when
n — —+00.

Next since the outer sums in (6.3) are both finite, we derive B(a’,z,n') N
B(a®,z) when n’ — +4o00. Thus when a}) # 0, for any subsequence (n') C (n),
there is some further subsequence (n") C (n’) such that B(a®, z,n") — B(a’, x)
for P-almost all z.

If a}y = 0, the inner sum in (6.3) is empty and reduces to f*(t1,...,%4). But
taking eventually a subsequence, for almostall ¢y, . .., t4,, we have f*(t1,...,tq,) —
fi(t1,...,tq,). Since the outer sums in (6.3) are still both finite, we derive once
more that for any subsequence (n') C (n) there is some further (n”) C (n’) with
B(a',z,n") — B(a’,z),n” — o0, for P-almost all z.

In both cases (a} is zero or not), the convergence in probability is proved. =
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6.0.2. * Study of the coefficients B(a’, y,n).

We deal now with B(a’,y,n) for y € V() and to this end, we adapt the
study of the coefficients B(a’, z,n) given in the proof of Lemma 6.2. First, we
have to study the jumps and the jump-times of y € V' (x). Note that the (technical)
choice of the parameters of local fields I, ..., P (see around (4.3)) are required
specifically for this study. This preliminary work has yet be done in [5, p. 66—67]
for which we will refer for a more precise justification.

LEMMA 6.4 (Jumps of y € V(x)). Let y € V(x), the neighbourhood of x
defined in (4.6). The list of the jump-times of = is denoted (t;); and that of y is
(8)i- We have

Te(y) = (p~'(t1),- -, p~ ' (tw))
for some increasing continuous bijection p of [0, 1] realizing the Skorohod distance
between x and y. Moreover, the jump-times s;, © > 0, of y satisfy:

o wylsk) =0 if si & UJL A
o w;(sk) #0 if sp€ U?;lAz» and s, = p_l(t§~).
Proof. From the definition of Skorohod’s topology (see [2]), let p € A(]0, 1]),

the set of increasing continuous bijections of [0, 1], with

sup [z(p(t)) — y(t)| <62 and  sup |p(t) —t| < b
t€[0,1] t€0,1]

where 49 is given in (4.3). We have

0z(p(t)) — 202 < 6y(t) < da(p(t)) + 202
|02 (p(£))] — 202 < |6,()] < [62(p(t))] + 22

First p_l(ti) e N; = (ti —B,t; + ﬁ) because ’p(ti) — ti| < b9 and 4y < .
Moreover
1 1 3
|5y(p (tl))‘ > |5m(tz)| — 209 > 2e0 — 550 = 560 >E0 > €.

Ift € A;\ {p~(t;)}, we have also p(t) € Al = (t; — &1,t; + 01) because
|p(t) —t| < d2 and B = 01 — d2. Whence, since

o |02(p(t))] < e0/2 because p(t) # t; and ¢; is the unique time in A} when
occurs a jumps of x larger than £ /2,

e 25y < €1 — €0/2 by choice of 7 in (4.3),
we have .

16,(t)] < 162(p(t))] + 262 < 50 20, < &1 < e

Fort € A,
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o ift =p 1(t;) thent € A, |5,(¢)| > &, 6,(t) has the same sign as 6, (¢;),
o ift # p~1(t;) then |0, ()] < &;.
Observe moreover that for t € UF, t # p~1(¢;):

(6.5) 18y (£)] < 182 (p ™ (E)] + 202 < |8:(£)] + 262
because p~1(t) # t; implies |6, (p~1(2))] < |62(¢;)| and
(6.6) 16y (p™" (t))] > 102(ti)] — 202.
From (4.3): §3 < % .j{liDN{wx(ti)’ — 162(t})|}, and from (6.5) and (6.6), we de-
duce: |6, ()| < |6,(p~"(t:))|. Then we have p~! (t;) = Ty=(y) and
(pH 1),y p7H(EN)) = Te(y).
This argument justifies also the second part of Lemma 6.4. =

LEMMA 6.5. In V (x), we have B(a’,y,n) £, B(a’,y) when n — +oo.

Proof. We study the coefficients B(a',y,n) just like we did for B(a’, z,n)
but using moreover the study of the jump-times of y in Lemma 6.4. Here, from
Lemma 6.4, [T;c;, wy(s;) = £7% for AZI1 choices of sj, j € Iy, else it is 0.
Doing the same for the other products, we have

( H wi(sj)) . ( H wg(sj)) _ i+t

jenh j€l,

for A(a?) := AZ;1 X e X AZ:f choices of index j, else the product is zero. Using
the symmetry of the kernels f; and the nullity of f; on the diagonals, we can thus
rewrite

B(a',y)
6.7)
— Z Z L aittag Z ( H 6x(sj)> fi(s1,-..,84;)-
{1} partition of  A(a?) choices of S1y8qi 7€M
{1,....,d;}, card I, =ai Saj 1005,

Observe again that the outer sums in (6.7)

Z and Z

{I} partition of A(a?) choices of
{1,...,d;}, card I=a}, Sad+105d;
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are both finite. The same computations hold true for the coefficients B(a’,y, n)
with f;* in place of f;.

In order to study the convergence of the coefficients B(a’, y, n), we first deal
with the convergence of the inner sum Z ( H dy(s; ) (s1,...,84,) When

51,...,sa6 ]e]()

n — 400, where Sai 41> Sd; in f;* appear here as parameters.

Like in the proof of Lemma 6.2 for the case with x, when ajy # 0, this sum can
be seen from (3.2) as a MSI and since from f7* — f; in L%(log, )4~1([0, 1]%),
eventually taking some subsequence, we derive the convergence

f?(‘,saéJrl,...,Sdi) —>f(, a0+17"‘78d¢)

in La(log )%=1([0,1]%) and thus also in L*(log, )%~1([0,1]%) for almost all
Sgli1s-- -84, Thus, from Proposition 3.1 when a, # 0, we have
a0+1 7 0

Ly (£ Cotgg s ta)) = Lys (FCots o1, a,)-

Arguing like in Proposition 3.2, we rewrite when n — 400

S (TLonte) fta) = 5 (T 0a) fireta)

tl""’ta’é j€lp t1,. j€lo

ohaj
for almost all s Lo Sd;e Applying first Lemma 6.3 and using next the finite-

ness of the outer sums in (6.7), we have B(a’, y, n) il B(a',y) when n — +00
and thus for any subsequence (n') C (n), there is some further subsequence
(n") C (n') such that B(a®,y,n") — B(a',y) for P-almost all y € V(x) in
the case where af) # 0.

If a% = 0, like in the case for x in the proof of Lemma 6.4, the inner sum
in (6.7) is empty and reduces to f]*(s1,...,Sq,). But taking eventually a sub-
sequence, for almost all s1, ..., sq,, we have f*(s1,...,8q4,) — fi(s1,...,84,)
Since the outer sums in (6.3) are still both finite, we derive once more that for any
subsequence (n/) C (n) there is some further (n”) C (n') with B(a’,y,n") —
B(a’, y) for P-almost all y.

We thus have for P-almost all y € V() the convergence of the coefficients
B(at,y,n") of ‘Pi",y to the coefficient B(a’, y) of 4,0; and the convergence in prob-
ability follows. =

Finally, we conclude now this section with the proof of (5.9). From the ex-
pression in (6.1) and from Lemma 6.5, we derive for any subsequence (n') C (n),
there is some further (n”) C (n') such that for P-almost all y € V' (z) we have the
convergence of ¢, , to @, in the local Sobolev space VVZIZ)C1 (RP,RP). Moreover
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from Lemma 6.1, under (H), for P-almost all y € V' (z), we have J,(c) # 0 for
almost all c. We can thus apply Proposition 2.1 (Corollary 4 in [1]) to derive the
convergence (5.9) when n” — +oo that is

—1 var 1
)\[va}p(pn”,y - )\[07€]p()0y :
7. CONCLUSION

For P-almost all y € V' (x), the convergence in (5.9) has been derived for some
subsequence (n”) taken from any subsequence (n’) C (n). Finally, returning to the
term in the middle of (5.8), we derive for all ¢ > 0 and for a further subsequence
(n") < (n')

lim [|QF" — Qe(F )™M = 0.

n'’ —-+o0

We thus have from (5.8),
im0 ||[PTF Y — PT(F™) Y| < 3e.
Since € > 0 is arbitrary, we have
PP P XL prETl o — foo.

Finally, gathering together all the steps, we have: First,
PrFY L XL prETl ot
Next by localization

PD(E)(Fn)_l ﬂ P]D)(E)F_l, n — 400.

And finally by approximation

var

P(FM)™1 ™ PPl n— 4.
We have proved the convergence in variation of £(Sq, (f1'),-- -, Sa,(f,)) to
L(S4,(f1),---,5a,(fp)). By the Representation theorem the same holds true for

the law of (Ig, (f1"), ..., 14,(f})) to those of (I4,(f1),...,I4,(fp)). This ends
the proof of Theorem 2.1.

REFERENCES

[1] D. Alexandrova, V. Bogachev and A. PILIPENKO, On the convergence in variation for the
images of measures under differentiable mappings, C. R. Acad. Sci. Paris Sér. I Math. 328
(1999), pp. 1055-1060.

[2] P. Billingsley, Convergence of Probability Measures, Wiley, 1968.



20

J.-C. Breton

(3]
(4]
(5]
(6]
(7]
(8]
(9]
(10]
[11]
[12]
[13]
[14]

[15]

J.-C. Breton, Multiple Stable Stochastic Integrals: Series Representation and Absolute Conti-
nuity of their Law, J. Theoret. Probab. 15 no. 4 (2002), pp. 877-901.

J.-C. Breton, Convergence in variation of the law of stable multiple integrals, C. R. Acad. Sci.
Paris Sér. [ Math. 338 (2004), pp. 239-244.

J.-C. Breton, Absolute continuity of joint laws of multiple stable stochastic integrals, J. Theoret.
Probab. 18 no. 1 (2005), pp. 43-77.

J.-C. Breton, Convergence in variation of the laws of joint multiple Wiener-1t6 integrals, Statist.
Probab. Lett. 76 (2006), pp. 1904-1913.

Y. A. Davydov and M. A. Lifshits, Stratification Method in Some Probability Problems, J.
Soviet. Math. 31 no. 2 (1985), pp. 2796-2858.

Y. A. Davydov, On Distributions of Multiple Wiener-1t6 Integrals, Theory Probab. Appl. 35 no.
1 (1991), pp. 27-37.

Y. A. Davydov, M. A. Lifshits and N. V. Smorodina, Local Properties of Distributions of
Stochastic Functionals, American Mathematical Society, Providence (173) 1998.

W. Krakowiak and J. Szulga, Random multilinear forms, Ann. Probab. 14 no. 3 (1986), pp.
957-973.

J. Rosiniski, G. Samorodnitsky and M. S. Taqqu, Sample path properties of stochastic processes
represented as multiple stable integrals, J. Multivariate Anal. 37 (1991), pp. 115-134.

J. Rosinski and G. Samorodnitsky, Product formula, tails and independence of multiple stable
integrals, Advance in Stoch. Ineq. (Atlanta GA 1997) (1999), pp. 169-194.

G. Samorodnitsky and J. Szulga, An asymptotic evaluation of the tail of a multiple symmetric
a-stable integral, Ann. Probab. 17 (1989), pp. 1503-1520.

G. Samorodnitsky and M. S. Taqqu, Stable non-Gaussian random processes, Chapman and
Hall, New York, 1994.

A. S. Ustunel and M. Zakai, On independence and conditionning on Wiener space, Ann.
Probab. 17 no 4 (1989), pp. 1441-1453.

Laboratoire de Mathématiques et Applica-

tions

Université de La Rochelle, Avenue Michel
Crépeau, 17042 La Rochelle cedex
E-mail: jean-christophe.breton @univ-Ir.fr

Received on 08.24.2006;
last revised version on 25.6.2006



