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ABSTRACT. We study analysis on the cone of discrete Radon measures
over a locally compact Polish space X. We discuss probability measures
on the cone and the corresponding correlation measures and correlation
functions on the sub-cone of finite discrete Radon measures over X. For
this, we consider on the cone an analogue of the harmonic analysis on
the configuration space developed in [12]. We also study elements of
finite-difference calculus on the cone: we introduce discrete birth-and-
death gradients and study the corresponding Dirichlet forms; finally, we
discuss a system of polynomial functions on the cone which satisfy the
binomial identity.

In memory of Prof. Anatoly Vershik

1. INTRODUCTION

Let X be a locally compact Polish space and B(X) be the corresponding
Borel o-algebra on X. Let M(X) be the space of real-valued Radon measures
on (X, B(X)).

A random measure on X is a random element of the space M(X). The
theory of random measures plays an essential role in the modern studies
of probability and point processes, see e.g. [4, 10]. The (marked) point
processes can be interpreted as random discrete (non-negative) measures.
The cone of non-negative discrete Radon measures on B(X) is the set

(1.1) K(X)={n=> sif;, € M(X):s;>0,2,€ X,
7

where ., denotes the Dirac measure with unit mass at z; € X. Here
the atoms x; are assumed to be distinct and their total number is at most
countable. By convention, K(X) contains the zero measure 7 = 0, which is
represented by the sum over the empty set of indices .

The probability measures on the cone K(X), in particular, the Gamma
measure (see Section 2.2 below), are important e.g. for the respresentation
theory of big groups [8], study of infinite-dimensional analogue of Lebesgue
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2 D. FINKELSHTEIN ET AL.

measure [25], constructions of orthogonal polynomials in the generalisations
of the white noise analysis [16, 19], etc.
The support of a n € K(X) is defined by

T(n) == {z € X : s:(n) := n({z}) > 0}.

In particular, 7(0) = 0. If n € K(X) is fixed, we just write s, := s5(n).
Thus, each n € K(X) can be rewritten in the form

n= Z S504.

zeT(n)

For each n € K(X) and a compact A € B(X), we have that
Z sz =n(A) < oo.

zeT(n)NA

Hence, if we interpret s, as the weight at a point z € X, the total weight in
any compact region is finite. Nevertheless, for a typical measure on K(X),

(1.2) |T(n) NA| =0

for almost all n € K(X) (henceforth, |-| denotes the cardinality of a discrete
set); in other words, the configuration of points constituting the support of
7 is not locally finite. The crucial assumption for (1.2) is that the measure
that provides the distribution of weights s, > 0 is infinite on (0, 00). This
makes analysis on the cone very different from the case of weights (marks)
with a finite distribution, the so-called marked configurations with a finite
measure on marks, where the results are essentially pretty similar to the
case without marks (when all s, = 1), see e.g. [15, 20, 18].

The further studies of the analysis and probability on the cone were pro-
vided in several directions. The Gibbs perturbation of the Gamma measure
was constructed and studied in [9], the Laplace operator and the corre-
sponding diffusion process on the cone were developed in [14], see also [3], a
moment problem on the cone was analysed in [13], and some non-equilibrium
birth-and-death dynamics on the cone were studied in [5].

The present paper deals with two other important topics of the analysis
on the cone of discrete Radon measures: we discuss an analogue of the
harmonic analysis on the cone, similar to [12] and we introduce elements of
finite-difference calculus on the cone, influenced by [6].

The paper is organised as follows. In Section 2, we define the basic struc-
tures on the cone K(X) and discuss probability measures on the cone. In
particular, in Proposition 2.5, we describe a class of measures for which (1.2)
holds almost everywhere. In Section 3, we discuss harmonic analysis on the
cone. For this, we consider an analogue of the K-transform (Definition 3.1),
cf. [12], which maps functions defined on the sub-cone Ky(X) of discrete
measures with finite support to the cone K(X), and study properties of
the K-transform. Next, we discuss the correlation measures and correlation
functions of probability measures on the cone. Finally, in Section 4, we
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study discrete gradients on the cone, derive several properties of the corre-
sponding Dirichlet forms (Propositions 4.3 and 4.4), and describe properties
of certain polynomial functions on the cone which satisfy, in particular, the
binomial formula (Proposition 4.7).

This article was written with the enthusiasm, commitment and deep sci-
entific knowledge of our collaborator, co-author and friend Yuri Kondratiev.
He passed away on September 5%, 2023.

2. FRAMEWORK

Let M(X) denote the space of real-valued Radon measures on X. We
equip M(X) with the vague topology, that is the coarsest topology on M(X)
such that, for each continuous function f : X — R with compact support
(shortly f € C.(X)), the following mapping is continuous:

M(X)sve— (v, f) = /Xf(x) dv(z) € R.

We consider the corresponding Borel o-algebra B(M(X)). Let K(X) C
M(X) be defined by (1.1). We endow K(X') with the vague topology induced
by M(X) and denote the corresponding Borel o-algebra by B(K(X)); that
is then the trace o-algebra of B(M(X)). Note that, for each f € C.(X),

<77af> = Z Smf(x)7 WEK(X)'

zeT(n)

Let R* := (0,400) be endowed with the logarithmic metric
der (81, 82) = |1Il(81) — ln(82)| , 81,82 > 0.

It is easy to see that R is a locally compact Polish space, and any set of
the form [a,b], with 0 < @ < b < o0, is compact. Then, X := R x X is
also a locally compact Polish space. Hence, we can define M(X) and B.(X)

as before. Clearly, any compact set in X is a subset of [a,b] x A for some
0 <a<b<ooand A € B.(X); henceforth, B.(X) denotes the family of
sets in B(X) with compact closure.

We define the space of locally finite configurations over X as the set

I(X) = {ryc)?; v ([a,b] x A)| < o0 VAGBC(X),b>a>O}.

~

As usual, each configuration v € I'(X) can be identified with the Radon

measure »_ 0, € M(X). Thus, the inclusion I'(X) € M(X) holds, which

yeY
allows to endow I'(X) with the vague topology induced by M(X) and the
corresponding Borel o-algebra B(I'(X)).

Let I')(X) C I'(X) be the set of pinpointing configurations, which consists
of all configurations 7 such that if (s1,z1), (s2,22) € v with x; = x93, then
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s1 = sg. For each v € T')(X X) and cach A € B.(X), we define the local mass
of A by

y(A) = /)?311/\(3:) dy(s,z) = Z slp(z) € [0, 4+00],

(s,z)Ey

where 15 denotes the indicator function of the set A. The set of pinpointing
configurations with finite local mass is then defined by

I(X) = {y € Tp(X) : y(A) < 00 VA € Bo(X)}.

One has II(X X) € B(I'(X)) and we fix the trace o-algebra of B(I'(X)) on

II(X), denoted by BII(X)).
Thus, we have defined a bijective mapping

R:I(X) — K(X)

(2.1 =3ty o 3 e

(s,z)ey (s,x)ey

As shown in [9], both R and its inverse mapping R~! are measurable with
respect to B(II(X)) and B(K(X)) and R is a o-isomorphism. Moreover,

B(K(X)) = {R(A) : A € BII(X))},

and thus BII(X)) = {R"Y(B) : B € B(K(X))}.

Let m,g0 be the Poisson measure on B(I'(X)) (see e.g. [1] for the details)
with intensity measure v ® o, where v and ¢ are two non-atomic positive
Radon measures on the Borel o-algebras B(R? ) and B(X), respectively, and
v has finite first moment, i.e.,

(2.2) / sdu(s) < oo

In terms of the Laplace transform of m,g,, for each continuous function
f:X —[0,00) with compact support, we have

/F o =D o () = exp < /)z (09 —1)dwe a)(s,x)> |

Proposition 2.1. For v and o as above, 7rl,®a(H()?)) =1.

Proof. As easily seen, Fp()? ),II(X) € B(I'(X)). Moreover, using the distri-
bution of configurations of the form v N ([a,b] x A), v € I'(X), 0 < a < b,

A € B.(X), under m,5, (see e.g. [11]), we conclude that, for each 0 < a < b,
A € B.(X) fixed,

Tv@o <{’Y € T(X) : I(s1,21), (s2,22) € ¥ N ([a,0] X A)s.t. 21 = 29,51 # 52})
=0.
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Thus 7rl,®g(1“p()? )) = 1. The rest of the proof is a consequence of the
Mecke identity [23], which states that for every measurable function H :

F(X ) X X — [0, +00) the following equality holds:

(2.3) / / H(~,s,x)dvy(s,z)dn,gs(7)
:/ R /A H(yU{(s,2)},s,2)d(v & o)(s,x)dm,ge (7).
rx)Jx

In particular, for each A € B.(X) fixed and for the measurable function
H(y,s,z) = sly(z), the latter leads to

/ _y(A)dmuge(y / / slp(z) d(v @ 0)(s, x)dmues ()
I'p(X) Ip(X
(2.4) = O'(A)/ sdv(s) < oo,
*
which implies that v(A) < oo for m,gs-a.a. 7 € Fp()A(). Hence, T, g0 (H()A()) =
1. O

Definition 2.2. By Proposition 2.1, we may view m,g, as a probability
measure on B(II(X)). Thus, we consider the push-forward of the measure
Tyee under R to K(X), which we denote by 7k g0

Then, by (2.4),
U(A)dﬂ'K,V®a(n) < 0.

K(X)
Note that, for each continuous bounded function g € CL(RY), N € N,
and for every functions ¢1,...,on € C.(X), we have

/ (1 01)1 - - 0 oN)) Ao (1)
K(X)

Z/Ag«%ﬁ®w%mK%M®WWMmWW%
II(X)

where (id ® ¢)(s,z) := sp(x). In terms of the Laplace transform of mx ,g0,
for each f € C.(X) one finds

/K(X) e—<n7f>d7rK7V®g(77) = exp (/X /i (e—sf(m) - 1) du(s)da(w)) .

Proposition 2.3 (Mecke-type identity). For each measurable function F :
K(X) x X — [0,400), the following equality holds

@a_ém/QwNmmmmwmmam

- /K(X)/X/* s F(n+ 80z, s,x) dv(s)do(z)dmk veoe(n)-
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Proof. Formula (2.5) is a direct consequence of the Mecke identity (2.3) and
Proposition 2.1:

/ /F(n,sx,x)dn(:c)dm,mo(ﬁ)

K(X) J X

— [ [ sFRO) 52 dy(s,2)dme ()
n(x)Jx

_ / i /AsF('R('yU{(s,x)}),s,x)d(l/®0)(8,$)d77u®a(7)
(x)Jx

_ / / / SF(1+ 865, 5,2) dv(s)do () dric s (1): O
K(X) Jx JrY

A special case concerns v = vy, where
0 s
vg(ds) := —e *ds
S

for some 6 > 0. In this case, the corresponding Poisson measure is called a
Gamma-Poisson measure and the push-forward to K(X) is called a Gamma
measure with intensity 6 and denoted by Gy. Alternatively, a Gamma mea-
sure can be characterized by its Laplace transform [2]: for each —1 < f €
Ce(X),

/K(X) e~ dGy(n) = exp <—9/X In(1 + f(z)) d0($)> .

The next result states a Mecke-type characterization result for Gamma
measures. There, M, (X) C M(X) denotes the cone of all non-negative
measures.

Proposition 2.4 ([9]). Let u be a probability measure defined on My (X)
which has finite first local moments, i.e., for each A € B.(X),

/ n(A) da(n) < 0.
M.y (X)

Then, p = Gy if and only if for any measurable function G : M4 (X) x X —
[0, 4+00) we have

/I\AI+(X) /X G, ) dn(w)dps(n)
N /M+(X) /X / sG(n + 80z, ) dvg(s)do(x)dpu(n).

Measure vy is an example of an infinite measure on R* . The next state-
ment shows that, for any such v (with finite first moment), the support 7(n)
of Tk ywo-a.a. N € K(X) is not a locally finite subset of X.

Proposition 2.5. Let v(R%) = co. Then, for any A € B.(X) with o(A) > 0
and for Tk ygo-a.a. N € K(X), the set 7(n) N A has an infinite number of
elements.
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Proof. By e.g. [1], for any A € B.(X), 0 < a < b, n € Ny :=NU{0},
(2.6)
A o))"
Tuse {7 € T(X): [y ([, x A)| =n} = (o MEG’ D)" —ohw(labl)
n!

Therefore, if o(A) > 0 and v(R%) = oo then, passing a — 0, b — oo, we
obtain, by the definition of 7k ,gq, that

Koo ({1 € K(X) : [7(n) N Al =n}) =0,
that implies the statement. ([l
Remark 2.6. Note that by (2.6), for any A € B.(X) with o(A) =0,
WKV@J({UEKX) (W)QAZQ}):L

(
Definition 2.7. Let M} (K(X)) denote the space of all probability mea-
sures p on (K(X), B(K(X)) which have finite local moments of all orders,
that is, for all n € N and all A € B.(X),

/ (n(A))" dp(n) < oo.
K(X)

Proposition 2.8. mg e, € ML (K(X)) if and only if v has finite moments
of all orders, that is, for all n € N,

(2.7) / s"dv(s) < 0.
.
Proof. For each n € N and each A € B.(X) we have

/ ((A))" drig o0 () = / (VA" dmyso(7)
K(X)

I(X)
- / (1id ® 10)" e (7).
r(x)

where, as shown e.g. in [7, Theorem 6.1], the latter integral is equal to

e 5 (AL )

k=1 (7,17 ,Zk)ENk Jj=1
i1+...+ig=n
The required necessary and sufficient condition then follows. O

Remark 2.9. By Proposition 2.8, Gy € M (K(X)) for every intensity
6 > 0.

Let A € B.(X) and 0 < a < b be fixed. We consider
T([a,b] x A) :== {y € T(X): v C [a,b] x A}

and let B,y (I'(X X)) be the corresponding o-algebra on I'(X) which is o-
isomorphic to the trace o-algebra B(I'([a,b] x A)), see [12, Section 2.2] for
details. Let II([a,b] x A) = I',([a,b] x A) be the corresponding measurable
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subset of pinpointing configurations (which are finite and, hence, have finite

local mass), and let B, ) XA(H()A()) be the corresponding o-algebra on H()A()
Then

K([a,b] x A) := R(I1([a,b] x A))

={neK(X): 7(n) CA, sz(n) € [a,b] Vz € 7(n)} € B(K(X)),
and we can consider the corresponding o-algebra By, 3. (K(X)). We also
consider the measurable mapping pjq < : II(X) — I([a,b] x A) given by

Plapxa(y) == 7N ([a,b] x A). We then define the measurable mapping
Paab t K(X) = K([a,b] x A) by

Prap(n) = RPayxa R'n, 1€ K(X).
Then, for each n € K(X),

PAap(n) = Z Lq,5)(82) 520z,
zeT(n)NA

and

1
28)  |r(paasm)l= > Lpplss) < 5 Z ) < 0.
zeT(n)NA T(mN
Definition 2.10. A measure p € M} (K(X)) is called locally absolutely
continuous with respect to 7Tk .y if, for all A € B.(X) and 0 < a < b,
the measure p®?

A,a,b
7T]Kl/®0"

under R~! to H()? ) is locally absolutely continuous with respect to m,gq
(see [12] for details).

‘= po pxlab is absolutely continuous with respect to

TK v@o © px’laﬁb. Equivalently, the push-forward of the measure pu

3. HARMONIC ANALYSIS ON THE CONE

3.1. Discrete Radon measures with finite support. We consider the
sub-cone of all non-negative Radon measures with finite support

Ko(X) := {n € K(X) : |7(n)| < o0} = | | K{V(X
n=0

where K(()O) (X) := {0} is the set consisting of the zero measure and, for each
n €N, K§"(X) = {n € Ko(X) : [7(n)] =n}.

We consider also the space ITy(X) := = {v e II(X X): || < oo} of pinpointing
finite configurations on X. Since ITo(X) C To(X) := {y € I'(X) : |7| < oo},
we can endow Ho()? ) with the topology induced by the topology defined on
To(X) [12] and the corresponding Borel o-algebra, denoted by B(II o(X ))-
As easily seen, IIj(X) € B(Io(X)), thus, B(Ix(X)) = B(To(X)) N H(X).
Also, Ko(X) = R(ITo(X)), which allows to endow Ko(X) with the o-algebra

B(Ko(X)) := {R(A) : A € B(Tly(X))}
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with respect to which the restriction Rimy (%) H(X) — Ko(X) is a o-

X)
isomorphism.
A set A € B(Ko(X)) is called bounded if there exist 0 < a < b, A € B.(X)

and an N € N such that, for all n € A,
(3.1) T(n) C A, |7(n)| < N, Sy € [a,b] Yx € T(n).

We denote by By (Ko(X)) the set of all bounded sets in B(Ko(X)).

Let L%(Ko(X)) be the class of all B(Ky(X))-measurable functions G :
Ko(X) — R. Assume that G = 14G, where a A € B(K(X)) is such that,
for some 0 < a < b and A € B.(X), we have, for all for all n € A,

(3.2) 7(n) C A, sy € [a,b] Yz e T(n).

Then we will say that G has a local support on Ko(X). The class of all
measurable functions with local support is denoted by L{,(Ko(X)). Simi-
larly, if G = 1 4G for a bounded A € By (Ko(X)), we will say that G has
bounded support on Ko(X). We consider a subclass of all bounded mea-
surable functions with bounded support, denoted by Bps(Ko(X)). Thus,
Bps(Ko(X)) € LY (Ko(X)) € LY(Ko(X)). We will denote the pre-images
of these classes under (R\HO()?))_I by Bhs(I(X)), L?S(Ho()?)), L0 (X)),
respectively.

3.2. K-transform. In the sequel, for n, £ € K(X), we write £ C nif 7(§) C
7(n) and s5(§) = sz(n) for all x € 7(§). If, additionally, £ € Ko(X), we
write & € 7. Note that, for £,n € K(X) C M(X) with £ C 7, the measure
n—§& € M(X) is well-defined and n — ¢ € K(X) with 7(n — &) = 7(n) \ 7(£)
and s, (n — &) = sz(n) for each x € 7(n) \ 7(£).

Definition 3.1. For each G € L) (Ko(X)), we define a function KG :
K(X) — R, called the K-transform of G, by

(3.3) (KG)(n) :==>_G(&), neK(X).
£€n

Note that since G € L) (Ko(X)), there exist 0 < a < b and A € B.(X)
such that

DGO =D1 cn ©GCO= > GO,
cen ¢en sz€lablzer(E) ECPA,ab(M)

and hence, by (2.8), the sum in (3.3) is well-defined (note that, by (2.8),
Paab(n) € Ko(X)). Moreover, we have shown that, for F' := KG, G €
LY (Ko(X)),

(3-4) Fn) = Fpaas(), neKX),

for some 0 < a < b and A € B.(X) (dependent on F).

Proposition 3.2. Let G € LY.(Ko(X)) and KG be defined by (3.3). The
KG is a B(K(X))-measurable function.
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Proof. Let F € L?S(Hg(f( ). We define the B(I'o(X))-measurable function
F :Ty(X) — R given by

F(n),  ifn € To(X),
(n) :=

0, otherwise.
By [12], the function K)A(ﬁ :T(X) — R, given by

(KgF)(7):== > F(¢), veT(X),

CCy
I¢l<oo

is well-defined and B(I'(X))-measurable. Therefore, the restriction

(KuF)(7) = ((Kg Py ) () = > FQ. v eT(X)

CCy
I¢l<oo

is B(II(X))-measurable.
Now, let G € LY (Ko(X)) be given and consider F = G o R‘Ho()?) €

LY (Io(X)). Note that

(3.5) KG =) K(G1
n=0

For an arbitrary set of indices I C Ny, let n = >, ; sid,, € K(X). Hence,

by (3.5),

36  (KOW=Y 3 G(Zsikaxi,)

n=0{i1,..in}CI ~ \i=1

Y Y ¢ (n (;5(>>>

n=0 {i1,....in}CI

() ()

(%) (R™0) = (KuF)(R™ ')

with R = Y f 8(s.00) € T(X).
Since K71 F is B(II(X))-measurable, we have that KG is B(K(X))-meas-
urable. g

Let FL°(K(X)) be the class of all B(KK(X))-measurable functions F :
K(X) — R such that (3.4) holds (for some 0 < a < b and A € B.(X) depen-
dent on F). By (3.4) and Proposition 3.2, K : L) (Ko(X)) — FLY(K(X)).

Proposition 3.3. 1. The mapping K : LY.(Ko(X)) — FLY(K(X)) is linear,
positivity-preserving and invertible, with the inverse mapping given by, for
F e FLO(K(X)),
(3.7) (KT'F)(n) = Y (~)TIETOIEE),  n e Ko(X).

§Cn
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2. For each G € Byps(Ko(X)), there exist C > 0, A € B.(X) and N € N
such that
(KG) ()| < C(L+n(A)Y,  neK(X).

Proof. 1. The linearity and positivity-preserving properties follow directly
from the definition (3.3). Next, for G € LY (Ko(X)), we set F = KG and
denote the right-hand side of (3.7) by K~'F. Then

(K F) () = S (~1)F @IS g) = S 6(0) S (-1l

£Cn ¢ce ¢Cn £Cn:
¢ce
— ZG(C) Z (=1)ITr=QI=Im 1 = ZG(C)O'T(”_CH =G(n).
¢Cn ECn—¢ ¢Cn

On the other hand, let F € FLY(K(X)) and let A € B.(X) and 0 < a < b
be such that (3.4) holds. We have

(K71 F)(n) = Y (~)r=r@lp(e)

£Cn

— Z Z (=D)ITmI=Ir @I pre) 4 &)

&1Cn: &Cn:
(El)CA JzeT(£2): z€X\A or sg¢[a,b]
sz€la,b] Vxer(&1)

= Z F(&)(=1)lrmI=I7&)] Z (—1)~ @I,
&1Cn: &Cn:
T(£1)CA, Jzer(£2): z€X\A or sg¢[a,b]

sg€la,b] VzeT(£1)

and since

T (1) Im@)] — gHaer(n: seX\A or selabl}]

£2Cm:
JreT(£2):z€X\A or sz é¢[a,b]
we obtain
(KﬁlF)(n) = 1T(n)CA,sz€[a,b] Vzer(n) (U)(KAF)(W%
thus K~ 1F € LY (KO(X)). We then have

(KK IF Z ]1 &)CA, sz€la,b] VwGT(E)(é) Z(il)‘T(ﬁ)l_‘T(CNF(C)
§€n qa3

— Z Z D@L E (¢

ECPA,a,b(n) CCE

— Z F(¢) Z (=D @I=I7(O

CCPA,a,b(M) ECPA,a,b(N):
qay

= Y F(QreaarI=TOl = p(py 44(n) = F(),

CCPA,a,b(n)
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by (3.4).

2. For G € Bps(Ko(X)), we have |G| < cly for some ¢ > 0, A €
By, (Ko(X)). Hence, for some 0 < a < b, A € B.(X), N € N, (3.1) holds for
all n € A. Therefore, for each n € K(X),

(KG)(n)| < (K1 4)(n —cz > 14

k= OECPA a, (1)

(&) |=k
o (17 (Paas()]
a,b N
. < v <
(35) <e (TPl < oa oy,
k=0
for C' = c(max{1,1})N, where we used the estimate (2.8). O

We can also extend the K-transform to the class Fexp(Ko(X)) of measur-
able functions G : Ko(X) — R such that, for some A € B.(X) and C' > 0,

(3.9) G| < Lir)eay O CTON T 520 € € Ko(X).
zeT(§)
Indeed, for each n € K(X), we have then

DIEDPE((ITE el H so= [] (14+0s0) < oo,

(en fen: zeT(§) zeT(n)NA
T(§)CT(mNA

since n € K(X) and hence, ». Cs; =Cn(A) < 0.
zeT(n)NA

Example 3.4. Let f : X — R be a bounded measurable function with

compact support.
1. For G € Fexp(Ko(X)) defined by

sf(z), ifn={so,} e KM(X
Gn) o= {0 =10 €KX T e,
0, otherwise

the K-transform of G is given by
(KGO = Y saf(@) =(0.f), neKX).
zeT(n)
2. For the so-called Lebesgue—Poisson exponent ex(f) € Fexp(Ko(X)) cor-
responding to f,
(310) eK(fv 77) = H Sa;f(fB), ne K()(X)v
zeT(n)
its K-transform is equal to

(3.11) (Kex(N))m) = ] (1 +saf(@), neKX).

zeT(n)
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Given G1, G2 € LY(Kg(X)), let us define the x-convolution between G
and Go,

(G1xGa)(n) := > G1(& +&)Ga(& + &), 1€ Ko(X),

&1+&2+E3=n
T(&)NT(&5)=0,i#5

where the sum is over all &1,82,§3 C n such that (7(§ ) 7(&2),7(&3)) is
a partition of 7(n). As easily seen, under this product L°(Ko(X)) has a
commutative algebraic structure with unit element ex(0).

Proposition 3.5. For all G1, G2 € LY. (Ko(X)) we have G1xG2 € LY, (Ko(X))
and

(3.12) K(G1 *Gg) = (KGl) . (KGQ)

Proof. Given G1,Gy € L?S(KO(X)) we have G; = G;ll4 for some A €
B(Ko(X)) such that (3.2) holds. Then

(G1 *GQ)]IA = ((GlﬂA)*(GﬂlA))ﬂA = ((GlllA) * (GQ]IA)) = G1 *Gg.

This shows that Gy x G2 € LY. (Ko(X)). Concerning the right-hand side of
(3.12),

(3.13)  (KGy)(n) - (KG2)(n) = [ Y_G1(&) | [ D G2(0) | ne K(X),

£en CEn

observe that, for each n € K(X) fixed, there is a one-to-one correspondence
between pairs &€ € n, ( € n and groups ¥ € n, &1,£2,&3 C ¥ with & +
& + & =1, hence, (7(&1),7(£2), 7(€3)) forms a partition of 7(«9). This one-
to-one correspondence is defined by the following rule: 7(¢) = 7(§) U 7({),
r(€1) = 7(6) \ 7(0), 7€) = 7(6) N 7(Q), T(£s) = 7(() \ 7(€). Tn this way,

product (3.13) can be rewritten as

Y G+ )G+ &),

ven &1+€2+E3="

which completes the proof. O

3.3. Correlation measures and correlation functions on Ky(X). A
measure p on (Ko(X), B(Ko(X))) is said to be locally finite if p(A) < oo for
each A € By(Ko(X)).

Example 3.6. An example of a locally finite measure is the Lebesgue—
Poisson measure Ak, . %o, Where v and o are non-atomic positive Radon
measures on B(R% ) and B(X), respectively, and v has a finite first moment
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(2.2). The measure A\g, g0 is defined so that, for each G € Bys(Ko(X)),

/ G ) dhicy o (1)
Ko (X)

(3.14)
=1
LADIEY A6

Note that the sum in (3.14) is finite for G € Bps(Ko(X)), in particular, for
G = 14 with A € By(Ko(X)). Moreover, it is easily seen that Ak, ,ee is the
push-forward of AV@U’B ) under R’IH (%) to (Ko(X), B(Ko(X))), where

Avgo is the Lebesgue— P01sson on (FO(X) B(FQ(X))) see [12]. In particular,
we can extend (3.14) to measurable functions on Ko(X) integrable with
respect to Ak, vgo () for which the right-hand side of (3.14) is well-defined.
For example, if f € L}(X,0) and ex(f) is defined as in (3.10) for Ak, ywo-
a.a. 1 € Ko(X), then ex(f) € L} (Ko(X), Akype0) With

/KO(X) ex(f,n) A ko v0(n) = exp (/Ri sdv(s) /X f(z) da(:p)) .

Definition 3.7. Let u € M} (K(X)) be given. We (uniquely) define a mea-
sure p, on on (Ko(X), B(Ko(X)) by requiring that, for all A € By,(Ko(X)),

n

sl-c?xi> dv(sy)---dv(sp)do(zy) - - do(zy,).

=1

P = [ (L) dut).
K(X)

Then p,, is called the correlation measure corresponding to f.

Remark 3.8. Note that, by (3.8), the assumption y € M} (K(X)) ensures
that p,(A) < oo for all A € B, (Ko(X)).

Remark 3.9. It can be easily derived from [21, Theorem 2 and formula
(3.9)] that, under a very week assumption, the correlation measure p, in
Definition 3.7 uniquely determines the measure pu.

Proposition 3.10. Let v and o be two non-atomic positive Radon measures
on B(R%) and B(X), respectively. Assume that v has finite moments of
all orders (2.7), so that Tk yze € M} (K(X)) by Proposition 2.8. Then,
AKo,veo @ the correlation measure of g ygq -

Proof. Let A € B,(Ko(X)) and (3.1) holds. Then, by (3.4), (K14)(n) =
(K14)(pa,a5(n)) and hence,

/ (KLa) ()i s () = / (KLa)(n)dr 2 (n).
K(X) ([a,b]xA)
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Then, by (3.6) and Proposition 2.1 with X replaced by [a,b] x A, we get
that

/ (K1a)(m)drl® ()

K([a,b] X A)

— / (K ¢ L1 ) (7)dr A ()
T'([a,b]x A)

_ —v(lab)o(n) / S s 4(©)dAvss (7)
T (la,b]xA) £y

and rewriting 11 A(€) = L-14(€)- Ir(asa) (v \&), we can apply e.g. [12,
Lemma A.1]

_ ov(ab))a(n) / Tr-14(&)dMes(€) / dAvgo ()
I'([a,b] x A) I'(fa,b]xA)
= /\V®U(R71A) = )‘KO,V®U(A)’

which proves the statement. O

Let 4 € MY, (K(X)). Then, by (3.8), K(Bys(Ko(X))) © L'(K(X), ).
Thus, Bps(Ko(X)) € L'(Ko(X), p,) and standard techniques of the measure
theory yield

(3.15) / G(n) dpy(n) = / (KG)(n) du(n), G € Bus(Ko(X)).
Ko (X) K(X)

The density of Bps(Ko(X)) in L'(Ko(X),p,) allows to extend the K-
transform to a bounded operator. We will keep the same notation for the
extended operator. More precisely, we have the following result.

Proposition 3.11. Let u € M} (K(X)). Then, there is a bounded operator
K : LNKo(X), pu) — LYK(X), u) such that formula (3.15) holds for any
G € LY (Ko(X), pu). Moreover, for each G € L'(Ko(X), pu), equality (3.3)
holds for p-almost all n € K(X).

Proof. The proof is based on standard techniques of measure theory and
follows similarly to [12, Corollary 4.1 and Theorem 4.1]. O

Remark 3.12. In particular, for any p € M} (K(X)) and f: X — R such
that ex(f) € L'(Ko(X),pu), it follows from Proposition 3.11 that (3.11)
holds for p-a.a. n € K(X).

Proposition 3.13. Let the conditions of Proposition 3.10 hold. Let yu €
ML (K(X)) be locally absolutely continuous with respect to the measure
TKveo- Let p, be the correlation measure of u according to Definition 3.7.
Then p,, is absolutely continuous with respect to Ak, g0 -
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Proof. Given A € By,(Ko(X)), assume that Ak, g (A) = 0. Hence, for some
0<a<b NeN,AeB.(X), (3.1) holds for all n € A and we have

0= )\KOJ’@G'(A)

= / (K]lA) (n)dﬂ']K,l/(@cr(n)
K(X)

- / (K14) (pa.ap(1)dk peo (1) = / (K1a) (n)dmg %2 (n).
K(X) K([a,b]xA)

This implies that K14 =0 rr]%zgg—a.e. on K([a,b] x A). As a result,

pulA) = /K o KL (o)

/ (KLa) ()22 et ) — o O
= a) () ——xap v (1) = 0.
K([a,b] X A) drhy b Kv®

Kyv®o
Definition 3.14. Let the conditions of Proposition 3.13 hold. The Radon—

d
Nikodym derivative £, := P

= is called the correlation function corre-
d)\Ko,z/®o

sponding to p.
4. FINITE-DIFFERENCE CALCULUS ON THE CONE

4.1. Discrete gradients on K(X). The discrete structure of measures in
K(X) suggests a development of a finite-difference calculus on K(X). For
n € K(X), the elementary operations on n which will be considered are the
following ones:

e removing one point x from the support of n: 7 — 1 — s40,;
e adding a new point x with a weight s to n: 7+ n+ sd,, s € RY.

As a set of test functions on K(X) we will consider the space .# :=
FCL(C(X),K(X)) of all functions F' : K(X) — R of the form

Fn)=g(R ' e1),....(R7'n,0n)), 1€ KX),

where g € CL(RY), ¢1,...,on € Co(X), N € N. We fix two non-atomic
positive Radon measures v and o on B(R?Y) and B(X), respectively, such
that v has finite first moment.

Definition 4.1. Let F € Z.
1. A discrete death gradient of F' is defined by

(Dy F)(n) == F(n—s:0,) — F(n), neK(X),zer(n).

The corresponding tangent space is chosen to be T, (K(X)) := L*(X,n).
2. A discrete birth gradient of F' is defined by

(D}, F)n) = Fln+s8,) — F(), € K(X),

where (s,z) € X, = ¢ 7(n). Here, the corresponding tangent space is chosen
to be T,F(K(X)) := L?*(X, sv(ds) ® o(dz)).
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Observe that, for a fixed n € K(X), the function 7(n) > = — (D, F)(n)

T

is bounded and has compact support in X. Thus, (D~ F)(n) € T, (K(X)).
For each h € C.(X), we define a directional derivative along h by

(D, F)(n) = = (DT F)(n), h>T—(K(X))

/Xw F) () = S sh(@)(D; F)(n).

z€T(n)

As easily seen, for each 7 € K(X) fixed, we also have (D F)(n) € T,7 (K(X))
and we define a directional derivative along a direction h € C.(X) by

(DY F)(n) - = (DT F)(n), h>T+(K(X))

/ / by F)(m)sdv(s)h(x)do(z).

The next result states a relation between these two notions of directional
derivative.

Proposition 4.2. For any F,G € . and h € C.(X) we have
/ (Dy, F)(n)G(n) dmi vo (n)
K(X)

= / F(n)(D;f G)(n) drx oo (n) — / F(n)G(n)By,on(n) drg,vse(n),
K(X) K(X)

where
By on(n) = /Xh(:c) dn(x) —/isdu(s)/Xh(x) do(x).
Proof. By formula (2.5),
Lo, [ O sa00n)inta G0 i
/ / /* sF(n )G (n + 86,) dv(s)do(x)dmK vee(n)
— [ Fo)DFG)) dmcusa)
K(X)
+ [ o, OG0 bl / sdvts) | n@ o).

Therefore, by the definition of D, F', the required formula follows. O

We proceed to show that a Laplacian-type operator associated with the
discrete birth-and-death gradients exists. For each F,G € %, let £ be the
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Dirichlet integral associated with the discrete death gradient:

S(F7 G) = /K(X)«D-_F)(n)v (D'_G>(77)>T{(K(X)) d”Kw@a(”)
- / / (D F)(n)(D; G)(n) di(a)drg yse ().
K(X) J X

It turns out by formula (2.5) that, actually, £ coincides with the Dirichlet
integral associated with the discrete birth gradient:

E(F,G) = / (D F) ), (D G)m) 1t ey s ()

/X)/ / (sx )(D(tx)G)(n)dV(s)da(x)dwK,yo;a(n)-

Proposition 4.3. The (£,.7) is a well-defined symmetric bilinear form on
LA (K(X), TK vo0)-

Proof. The symmetry and the bilinear property follow directly. Hence, we
just have to show that if F' € .F is 7k ygo-a.e. equal to 0, then £(F,G) =0
for every G € .#. This is a consequence of formula (2.5), because for each
A € B.(X) one then finds

/ / / s|E'(n + 50;)[La(x) dv(s)do(z)dmg v (1)

- / / F()n(A) dmgso (1) = 0,
K(X)Jx

which implies that F'(n+sd;) = 0 for mg y0,Qv®o-a.a. (1, s,z) € K(X) x X.
Thus, (D(S I)F)( n) = 0 for g ygo @ v ® o-a.a. (n,s,x) € K(X) x R} x X.
Hence, by (4.1), for each G € .# we have £(F,G) = 0. O

Proposition 4.4. For each F € %, let
LE)) = [ (D:F) / / (D) F) s (5)dor ().
X w0 ST

Then, (L, F) is a symmetric operator on L*(K(X), Tk voo) which verifies
the following equality

IWK,V(@O'),
The bilinear form (£,.F) is closable on L*(K(X), Tk v00) and the operator
(L, #) has Friedrich’s extension, denoted by (L, D(L)). Moreover, the ex-
tended operator (L, D(L)) is the generator of the closed symmetric form,
denoted by (€, D(E)).
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Proof. First note that, by formula (2.5), for any F,G € % we have

E(F,G) = /K (DTG — s () ()

_ /K (D F)(1)G(n) dn(z)drg g0 (1)

/ / / sE(n (sx G)(W) dv(s)o(z)dmg ves (1)
/X)/ (n) dn(x)dmg veo (1),

which, due to the symmetry of £, shows that formula (4.2) holds, provided
LF € L2(K(X),7TK7,,®U) In order to prove that LF € L*(K(X ) TK v®0),
observe that since F' € .%, there are C > 0, 0 < a < b, A € B.(X) such that

(D F)(n)| < CLpgp)(s2)Ua(x), @ € 7(n),n € K(X),
(DY oy F))| < Cligg()Ia (), s € RY @ € X\ 7(n),n € K(X).
Thus,

(4.3) / (LF) (1) s (1)
K(X)
2
2
<ac [ N ( / n[a,b]@mm(x)dn(x)) o0 (1)

202 /K(X) (/X s (x) do() /R

+

2
s1iap(5) dV(8)> ATk vw0 (1),

where the latter integral is finite. Concerning (4.3), three applications of
formula (2.5) yield

/ (/ g p)(52) L () dn(z ))QdTrK,,@U(n)

/ / /ll[a b (82) WA (@) Ljg 4y (5y) LA (y)dn(z)d(n — $202)(Y)dTK veo (1)
! /]K(X) /x Sellja)(s2)1a(2) dn(2)drg vao (1)

:/K(X) (/X 15 () do(x) /R

+

2
+/K(X)/X/*+s Lo () 1A (2) dv(s)do(v)dmK poo (1) < 00.

Hence, LF € L*(K(X), Tk v9o). Furthermore, by formula (4.2), (—L, %) is
a positive symmetric operator in L*(K(X), Tk ygs). It is now standard to

2
Sll[a,b} (S) dl/(S)) dﬂ'K,u@U (77)
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prove that the bilinear form (&,.%) is closable and (L,.#) has Friedrich’s
extension (see e.g. [24]). O

Remark 4.5. Using techniques of the Dirichlet form theory [22], it is pos-
sible to show that there exists an equilibrium Markov process on K(X) that
has the operator L as its generator, compare with [17] and [3].

4.2. Polynomial functions on K(X). Let n € N. Let M(™(X) be the set
of all symmetric real-valued Radon measures on (X", B(X")), see [7]. Let
F(X) be the set of all bounded measurable functions on X with compact
support, and F™ (X) the set of all bounded measurable symmetric functions
on X™ with compact support. For (™ € M (X) and f™ ¢ F(X), we
denote

(), f)y = f™au™  neN.
xXn

Let 7 = 3 54,0, € K(X). We set PO(n) := 1 and PN () :=n €
M(X) = MM(X), and consider the measure P (n) on (X", B(X™)) for
n > 2, given by
(4.4) P (n)(dz;---dxy)

= n(dx1)(n(dxa) — Sgq 0z, (dz2)) X ... X
x (n(dzn) = 52,00, (dTn) = Suy0uy (dwn) — ... = 2,102, (dn)).

It is straightforward to check that (4.4) does not depend on the ordering in
n =73 54,0s,, therefore, P (1) is a symmetric measure on X". Moreover,
i

(4.5)  PM™ () = Z Z . Z Szy Sy -+ - Sz,

zr€7(n) we€r(M\{z1}  zn€T()\{Z1,. Zn—1}
X 0p) @ 0zy @ ... @y,

=n! Z SzqSzy -+ Sz, 001 © 0y © e © g,y
{z1,....zn }C7(n)
where ® denotes the tensor product symmetrization, cf. [7]. Then, for any
feF(X),
(4.6) [(PU™ (), £5)] < (| f)" < 00, meN.

By the polarization identity, any ;" € M) (X) is uniquely defined by the
values of (u(™, f&") for f € F(X). Therefore, P (n) € M™(X), n € N.

Let now n € N and f e F( (X). We define the following polynomial
function on K(X)

pa(n) = (PM (), ).
Remark 4.6. We stress that p, is not the restriction of a polynomial on

M(X) (in the sense of [7]) to K(X) as the right-hand side of (4.5) may not
be even defined for an arbitrary n € M(X) \ K(X).
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We define also the polynomial sequence {(w),, : n > 0} of falling factorials

~

on M(X), cf. [6, 7]. Namely, we set (w)o := 1, (w)1 := w; and, for n > 2
and 7; 1= (s;,2;), 1 <i <n, we define

(4.7) (W)n(dyy ... dgy)
= w(din)(w(diz) — g, (dj2))
XX (w(dgk) = 0y, (dijk) — by (dfik) — - .. — by, (din))
=nl ) 65 00,0...00,.
{91, Gn}Cy

~

By [6, 7], the generating function of falling factorials on M(X) is

o

@8 Y (@ fo = exp(lwlos(14 ), e F(X),
n=0

that is understood as an equality of formal power series, see [6, Subsection
2.2 and Appendix]. Moreover, by [6], the falling factorials are of binomial

type, i.e.,
(4.9) (w+w), = Z <Z> (Wi © (W)pp, ww' € M()?),n eN,
k=0

and the following lowering property holds: for each n € Ny, ¢ € X , W E
M(X),
(4.10) (W 0g)n — (W)n =1y © (W)p-1.

Let f € F(X) and consider, for each j € N,

fj(S,ﬂf) = ]l[%’j](S)sf(x), (s,z) € X.

Then f; € F(X) and we can consider ((w)n, f]®">, w e M(X). Let f(s, ) :=
sf(z) for (s,z) € X. Then, by (4.7), for each v € II(X) C M(X), we have,
cf. (4.6),

{(D)ns FEM] < (0 | F)™ < o0

Since fj — f , J — 00, pointwise, the dominated convergence theorem im-
plies that

lim (Vs f77) = (Vs f57), v € T(X).
j—)OO
Then, by the polarization identity, for any f™ e F((X), we may also
define ((7)n, f™) for v € I(X) and
f(") ((81,331), e (sn,xn)) =81... snf(")(azl, ceeyTp).

Then, by (4.5),
(4.11) (PO (), f) = (R, ™), m € K(X).
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Proposition 4.7. Let f € F(X). Then, for each n € N and for each n,
n' € K(X) such that T(n) N 7(n') =0, we have

n

(PO + ), ) = 5 (Z) (P (), £24) (PR (), f21n0).
k=0

Proof. By (2.1), the assumption 7(n) N 7(n’) = () implies that
(4.12) R'n+n)=R'n+R 1.

Then the statement follows immediately from (4.9) and (4.11). O

Corollary 4.8. Let f € F(X) and n € N. Then,
1. For each n € K(X), (s,x) € X such that x ¢ 7(n),

(Df 0y (P ), FE) () = msf () (P (), £20 D)
2. For each n € K(X) and x € 7(n),

(D, (P(n)(.)7f®n>)(n) _ _nsgcf(x)<p(n71)(77 _ Sx5x)’f®(n71)>'

Proof. 1. By (4.12), we get from (4.10) that

(DY oy (PT (), f2) () = (P™ (n+ 56,), f©) = (P (), )
= (R0 + 8s)n SZ) = (R ), £57)
= 1n((8(5.0) © (R7'0)n—1), f5™)
=nf(s,2)(R™'n)n_1, fE1)
= nsf(x)(P" D (n), F20).

2. By item 1,

(D7 (P™ (), 2 () = (P (0 — sp6), f57) — (P™(n), f2)
= —(D{, (P (), 2) (= s26)
= —nsmf(a;)(P("*l)(n — $40z), f®(”*1)>. O
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Remark 4.9. We can also consider the generating function for P, n > 0.
Namely, for each f € F(X), we have, by (4.11), (4.8) and (3.11),

o0 o0 1

S (P, £ = 3 gl £

= n!
= eXp( (R, log(1 + f)))

_ ( log(1 + s/(x )))

<x€7’(n

= H (1 + Sxf(l'))

zeT(n)

= (Kex(f))(n)-

(s,z)eR~1n

log(1+ saf(x )))

More generally, for any sequence f( e F() (X), n >0, one can define the
function F' € Fexp(Ko(X)) given by, cf. (3.9),

F(€) = sg, .50, f™ (21, ..., 2)

for each &€ = 37 | 54,62, € Ko(X), n > 1; F(0) := O € R. Then

[e.e]

an<P(n)( ), f") = (KF)(n), neKX).

n=0
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