arXiv:0803.3551v1 [math-ph] 25 Mar 2008

On convergence of dynamics of hopping particles
to a birth-and-death process in continuum

Dmitri Finkelshtein? Yuri Kondratiev{ Eugene Lytvynov?t
March 25, 2008

Abstract
We show that some classes of birth-and-death processes in continuum
(Glauber dynamics) may be derived as a scaling limit of a dynamics of
interacting hopping particles (Kawasaki dynamics)
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1 Preliminaries

This letter deals with two classes of stochastic dynamics of infinite particle
systems in continuum. Let I'" denote the space of all locally finite subsets of
R? d € N. This space is called the configuration space. Elements of ' are
called configurations, and each point of a configuration represents position of a
particle. We endow I' with the vague topology, i.e., the weakest topology in T"
with respect to which every mapping of the form I' 3 v — (f,v) = 3", f(2),
with f € Cy(R?), is continuous. Here Cy(R?) is the space of all real-valued
functions on R¢ with compact support. We denote by B(I") the Borel o-algebra
inT.

A dynamics of hopping particles (Kawasaki dynamics) is a Markov process
on I whose generator is given (on an appropriate set of functions on I') by

(LxP)) = 3 [ dvel@a\a)(F(\ 2 Uy) = FO)).

ey
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Here and below, for simplicity of notations, we just write z, y instead of {z}, {y}.
The function ¢(z, y, v\ z) describes the rate at which a particle « of configuration
~ jumps to y, taking into account the rest of configuration, v \ .

A birth-and-death process in continuum (Glauber dynamics) is a Markov
process on I' with generator

(LaF)(v) =Y dw,y\2)(F(y\ z) = F(7))

xTEY

+ /Rd dyb(y,7)(F(yUy) — F(v)).

Here d(z,v \ z) describes the rate at which a particle z of configuration ~ dies,
whereas b(z, v) describes the rate at which, given configuration 7, a new particle
is born at y. Fore some constructions and discussions of Glauber and Kawsaki
dynamics in continuum, see [1} [3], 4, 1T}, (12| 13}, T4, 16] and the references therein.

The aim of this letter it to show that, in many cases, a birth-and-death
process may be interpreted as a limiting dynamics of hopping particles. We will
restrict out attention to the case where the rate ¢ of the Kawasaki dynamics is
given by

c(z,y,7\ 2) = a(z —y) exp[E? (z,7\ z) — E® (y,7\ 2)].

Here a and (bi are even functions on R? (e.g. a(—z) = a(z)), a is bounded,
a>0, [gaa(z)dr =1, and for z € R and y € T,

=> ¢z —y)

yeY

provided the sum converges absolutely. Thus, ¢(z,y,~ \ «) is a product of three

E?

terms: the term e (7\%) describes the rate at which a particle z € v jumps,

the term e‘E¢+(yW\I) describes the rate at which this particle lands at y, and
finally the term a(x — y) gives the distribution of an individual jump.

We now produce the following scaling of this dynamics For each € > 0, we
define ac(z) := ea(ex). We clearly have that [;, a-(z)dz = 1. Let c. denote
the ¢ coefficient in which function a is replaced by aa, and let L. denote the
corresponding Lk generator. Letting ¢ — 0, we may suggest that only jumps of
infinite length will survive, i.e., jumps from a point to ‘infinity’, and jumps from
‘infinity’ to a point. Thus, we expect to arrive at a birth-and-death process. To
make our suggestion more explicit, we proceed as follows.

2 Convergence of the generator of the scaled
evolution of correlation functions

For simplicity, we assume, in this section, that the functions ¢* are from Cp(R).
Then E¢* (z,7) are well defined for each 2 € R? and v € T'.
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Let us briefly recall some basic facts of harmonic analysis on the configura-
tion space, see [8 [10] for further detail. Let T’y denote the space of all finite
configurations in R?, i.e., Ty = U '™ where I'™ is the space of all n-point
configurations in R%. Clearly, Ty C T', and we define B(Ty) and B(I'™) as the
trace o-algebra of T on I'y and T'("™)| respectively. For a function G : Ty — R,
we define a function (KG)(v) :== >, c, G(n), v € I', provided the summation
makes sense. Here 1 € v means that 7 is a finite subset of ~.

Let p be a probability measure on (', B(T')). Then there exists a unique

measure p on (g, B(I'y)) satisfying

/ (KG)(7) uldn) = / G(n) p(dn)
I

T'o

for each measurable function G : 'y — [0,00). The measure p is called the
correlation measure of . Further, denote by A the Lebesgue—Poisson measure
on I'y, i.e.,

=1
/\zég—i—zﬁdxl---dxn.
n=1 '

Here 04 is the Dirac measure with mass at @, and dz1 - - - dzx,, is the Lebesgue
measure on I'"™ which is naturally defined on this space. Assume that the
correlation measure p of u is absolutely continuous with respect to A. Then k :=
% is called the correlation functional of p. For a given correlation functional &,
the corresponding Ursell functional u : I'g — R is defined through the formula
k() = > ep(y) tr(n),where P(n) denotes the set of all partitions of 7, and
given a partition 7 = {n1,...,mk} of N, uz(n) := u(m)---u(ng). Recall also
that a function G : 'y — R is called translation invariant if, for each z € R¢,
G(n:) = G(n) for all n € Ty, where 7, denotes the configuration 7 shifted by
vector z, i.e, n, := {y+x | y € n}. Clearly, the correlation functional &
is translation invariant if and only if the corresponding Ursell functional u is
translation invariant.

If £ is the correlational functional of a probability measure p on I', we denote

K (21, . xn) = k({21,...,20}), neN,

and analogously we define u(™. The (k(™)22, and (u(™)%, are called the

n=1
correlation and Ursell functions of pu, respectively. Note that, if k is translation
invariant, then k() = 4 is a constant.
For a function f : R? — R, we define e)(f,n) = [.c, f(2), n € Do, where

[T,co f(2z) := 1. Further, let ¢ : R — R. Then
(Kex(e? ~1,))(7) = el#7),

so that

/ el wu(dy) = / ex(e? —1,mk(n) Adn), (1)
r

To

under some proper conditions on ¢ and k, see e.g. [10].
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Assume that L is a Markov generator on I'. Denote L = K-'LK, ie., Lis
the operator acting on functions on I'g which satisfies KLG = LKG. Denote
by L* the dual operator of L with respect to the Lebesgue—Poisson measure A:

/ (LG (m)k(n) Mdn) = / Gn)(E* k) (n) Ad).
Ty Ty

Assume now that a Markov process on I with generator L has initial distribution
1to- Denote by p; the distribution of this process at time ¢t > 0. Assume that, for
each t > 0, uy has correlation functional k;. Then, at least at an informal level,
one sees that the evolution of k; is described by the equation dk;/0t = f/*kt, SO
that L* is the generator of evolution of correlation functionals.

In the case where L = L., we proceed as follows, First we write L. =
LZ + LT, where

R0 =X [ dyate =ity \2)(F O\ ) = F))

ey

(L) = Z/Rd dy ac(z —y)r(z,y,7 \ 2)(F(y \zUy) — F(y\ 2)).

xeYy
Here, r(z,y,7 \ z) := exp[E? (2,7 \ z) — E® (y,7\ z)]. We also set

(Lo F)(7) = > _exp[E? (z,7\ 2)](F(v\z) — F(v)),

reY

(L F)(v) = /Rd dy exp[—E®" (y,7)](F(yUy) — F(v)).

Theorem 1. Let k be the correlation functional of a probability measure pu on
(T,BT)), and let u be the corresponding Ursell functional. Assume that the
following conditions are satisfied:

i) k fulfills the bound k(n) < (In|)*Cl, 5 € Tq, for some 0 < s < 1 and
C > 0. Here |n| denotes the cardinality of set 1.

il) k is translation invariant.

iii) The measure p has a decay of correlations in the sense that, for anyn, m €
N, a €R?, a#0, and {x1,..., 2y ym} € DM

u({x1, .y Tn, Tng1 + (a/€)y ., Tngm + (a/e)}) = 0 ase — 0.

Then, for each n € Ty,
(L2 k) () = ¢ (B)(Lg " k) (n),  (LE*k)(n) — ¢ (k) (Lg k) (n),

where

(k) = / AdE) ex(e?" — 1K),

(k) = / A(dE) ex (e — 1,E)K(E L), 2)
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Proof. A straightforward calculation (see [§]) shows that

(L: Z/dyaaw— r(z,y,n\ z)

x / A(E) k(E Unlex(e?™ @)= 00 _ 1 ¢, (3)
(LI k)(n Z/ dz ac(x —y)r(z,y,n\y)

x / A(E) (€U (7\ ) Uex(e? G=)=0"0=) 1 ¢).
To
(Es k)m) = = 3 explE® (2,7 2)]

xren
x / A(de) ex(e? ") = 1,0)k(nu¢),
To
(L§*k)(m) = exp[-E? (y,1\y)]
yen

x / A(dE) ex(e* =)~ 1,)k((n\ y) UE).
T'o

We will now briefly explain the convergence of (L= *k)(n) (the case of (L1*k)(n)
can be dealt with analogously). From (3) and the definition of A, by making a
change of variable, we easily have:

(L: Z/ dy a(y)r(x, (y/e) + z,1\ z) 2;,2:()

ren

X e duy, - ((y/e)tr—u;) (Lo~ (x—u;) _ 1
/W)n T | (O (e )

i=1

« H —oHw/ete—w) _ k(e U, ... un})

j=k+1
o0 n 1
:_Z/ dya(y)r(z, (y/e) + z,n\ z) Zzik'(n—k)'
TEN n=0k=0
k n
X/ dus - duy [ (=" @/ (5™ — 1)) T (e=#" ) — 1)
(R)m i=1 j=k+1

x k(EU{ur +a, . up + z upgr + o+ (y/e), o un x4 (y/e)}).

Next, represent the correlation functionals in the above expression through a
sum of Ursell functionals. Using the dominated convergence theorem and con-
ditions i) and iii), we see that, in the limit, all the Ursell functionals containing
at least one point from £ U {us + z,...,ur + 2} and at least one point from
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{uks1 + 2+ (y/e), ... sun + x + (y/e)} will vanish, and by virtue of ii), we
conclude that (LZ*k)(n) converges to

o0 n 1
_Z/ dy a(y) exp[E® (2,1 \ z) ZZW

TEN n=0 k=0
k n
= / duy - - - duy, H(ef(r*ui) 1) (eﬂzﬁ*(u]') 1)
(RE)™ i=1 j=k+1

X k(EU{u1,...,upDk({ugs1,-- -, un}),

from where the statement follows. O

From Theorem [l we can make the following conclusion. Assume that a dy-
namics of hopping particle with Markov generator Lk has initial distribution ug.
Let p; be the distribution of this process at time ¢t > 0. Assume that, for each
t > 0, p has correlation functional k; which satisfies conditions i)-iii) of Theo-
rem Il Further assume that ¢*(k;), t > 0, given through (2) remain constant.
Then, we can expect that the scaled dynamics of hopping particles converges
to a birth-and-death process with generator Lo := ¢ (ko)Ly + c¢*(ko)L{ and
initial distribution pg. We will discuss below two cases where this statement
can be proven rigorously (at least in the sense of convergence of the generators).

3 Convergence of non-equilibrium free dynamics

This case has been discussed in [I4], so here we will explain its connection with
Theorem [1

Let © € B(T') be the set of those configurations v € T' for which there exist
« > d and K > 0 such that

[vyN B(n)| < Kn®, forallneN, (4)

where B(n) denotes the ball in R? centered at 0 and of radius n. Note that the
estimate (4) controls the growth of the number of particles of v at infinity.

Let a € S(R?) (the Schwartz space of rapidly decreasing, infinitely differen-
tiable functions on R?). Consider a random walk in R? with transition kernel
Q(z,dy) := a(z — y) dy. This is a Markov process in R? with generator

L@ = [ (1) = et =) dy
The corresponding Markov semigroup on L?(R¢, dz) is then given by

(0ef) () = e F () + / Gl — y)f () dy, (5)

Rd

where G is the inverse Fourier transform of e~*(exp[t(2mw)%2a] — 1), where a is
the Fourier transform of a. (Note that we have normalized the direct and inverse
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Fourier transforms so that they are unitary operators in L?(R? — C, dz).) For
any v € O, consider a dynamics of independent particles which starts at
and such that each separate particle moves according to the semigroup p; (i.e.,
independent random walks in R?). Then, this process has cddldg paths on I" and
a.s. it never leaves O, cf. [14]. The generator of the obtained Markov process on
O is then given by

(LxF)(y §:/°dyax— F(y\2Uy) - F(7)), (6)

xeEYy
so that now ¢% = 0.

Proposition 1. Let pg be a probability measure on I' whose correlation func-
tional kg satisfies conditions i)—iii) of Theorem[, and po(©) = 1. Consider the
Markov process on © with the generator Ly given by (6) and with the initial
distribution po. Denote by p; the distribution of this process at time t > 0.
Then, for each t > 0, u; has correlation functional ky which satisfies conditions

i)—iii) of Theorem [, and furthermore ¢~ (k) =1 and c* (ki) = kél), t>0.

Proof. For each f € Co(R?) and t > 0, we have, by (1) and the construction
of the process:

) = tef T
Amm> Ammﬂmox>

xeEY
— [ Manko(o) [Jtele - D))
Lo TEN
- . (n) _
1+Zn'/d)n den, K\ (x1,...,x Ept 1)) ()
RN (n (i) _
=15 [ e e G [T
Therefore, pu; has correlation functional k;, and furthermore k(") ®"k:( ")
The latter equality, in turn, implies that uE m — = p¥ (n). From here it eas-

ily follows that, for each ¢ > 0, u; satisfies assumptions i)—iii) of Theorem [l
Furthermore, by (2),

t(g) =1,
({0p) = kD = k) = kY. O

Thus, according to Section 2, we expect that the scaled free dynamics with
initial distribution po converges to the birth-and-death process with generator

(LaF)0) = S (PO \0) = Fo) + 4" [ dy(Fyun) =) (7

xEY
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and initial distribution pg. This dynamics can be constructed as follows, cf.
[14, 19]. For each v € ©, denote by P, the law of a process on © which is at
v at time zero, and after this, points of v randomly die, independently of each
other, so that the probability that at time ¢ > 0 a particle x € « is still alive is
equal to e~*. Next, let m denote the Poisson point process in R? x (0, 00) with the
intensity measure kél) dx dt. The measure 7 is concentrated on configurations
A ={(zp, )}, in R? x (0, 00) such that {z,}3%, € ©,0 < t; <ty <---,and
tn, — 00 as n — oo. For any such configuration, we denote by P the law of a
process on O such that at time t = 0, the configuration is empty, and then at
each time t,, n € N, a new particle is born at x,,, and after time ¢,, this particle
randomly dies, independently of the other particles, so that at time s > ¢,, the
probability that the particle is still alive is e~ (*~*»). Finally, the law of the
process with generator (7) and initial distribution g is given by

[ty « [ aaes.

Here * stays for convolution of measures, see [14] for details.

We will use I to denote the space of multiple configurations over R? equipped
with the vague topology, see e.g. [9] for details. Note that I' C I, and the trace
o-algebra of B(I") on I' is B(T).

Theorem 2 ([14]). Consider the stochastic process from Proposition 1 as taking
values in I'. Then, after scaling, this process converges, in the sense of weak
convergence of finite-dimensional distributions, to the Markov process with the
generator Lo given by (7) and with the initial distribution .

Note that the limiting process also lives in ©, and we used the I" space only
to identify the type of convergence.

For reader’s convenience, let us explain the idea of the proof of Theorem 2.
Fix arbitrary 0 = tp < t1 < t2 < --- < tn, n € N, and denote by uf , .,
g€ > 0, the corresponding finite-dimensional distribution of the initial process
scaled by € > 0, and that of the limiting process if € = 0, respectively. Then,
by [9], the statement of the theorem is equivalent to staying that, for any non-
positive fo, f1,...,fn € OO(Rd),

n

/ eXp[Z%w}dufo,tl,...,tn(vom,---,vn)
(=) 1 1/:0

SR D] LT A IR T
() T i:0

For € > 0, denote by pf(z,dy) the transition probability of the Markov semi-
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group (4) scaled by €. Set
5 (@)= e [ pi (o) [ b, (o d)
Rd R

><~~></ i 4, (@n_1,dry) H filwd) e RY

=1

Then, by (1) and the construction of the process, the first integral in (8) (with
e > 0) is equal to

/Hg ) to(dy)

ey

_1+Z7’L' /R xz _1)k(n)(x177xn)d171d$n

d)n X

In the above integrals, one represents the correlation functions through the
Ursell functions, makes a change of variables under the sign of integral, and
after a careful analysis of the obtained expression, one takes its limit as ¢ — 0.
Finally, one shows that the obtained limit is indeed equal to the second integral
in (8).

4 Convergence of equilibrium Kawasaki dyna-
mics of interacting particles

In this section, we will consider equilibrium dynamics of interacting particles
having a Gibbs measure as an equilibrium measure. Our result will extend that
of [7], where just one special case of such a dynamics was considered (see also
[15]). We start with a description of the class of Gibbs measures we are going
to use.

A pair potential is a Borel-measurable function ¢ : R? — R U {+00} such
that ¢(—x) = ¢(z) € R for all x € R4\ {0}. For v € I and = € R?\ v, we define a
relative energy of interaction between a particle at = and the configuration ~ as
E(z,v) =}, ¢, #(x—y), provided that the latter sum converges absolutely, and
otherwise it is set to be = co. A (grand canonical) Gibbs measure corresponding
to the pair potential ¢ and activity z > 0 is a probability measure p on (T', B(T"))
which satisfies the Georgii-Nguyen—Zessin identity:

/ (dv) ;F V@ / p(dv) /Rdzdwexp[—E(wm)]F(va,w) 9)

for any measurable function F': T' x R? — [0, 4+00). A pair potential ¢ is said
to be stable if there exists B > 0 such that, for any n € Ty,

> ée—y)> Bl (10)

{z,y}Cn
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In particular, we then have ¢(r) > —2B, z € R%. Next, we say that the
condition of low activity—high temperature regime is fulfilled if

le=¢®@) —1]zdz < (2e}T2B)71 (11)
Rd
where B is as in (10). A classical result of Ruelle [17, [I§] says that, under the
assumption of stability and low activity—high temperature regime, there exists
a Gibbs measure u corresponding to ¢ and z, and this measure has correlation
functional which satisfies conditions i)-iii) of Theorem[I] with s = 0 in condition
i) (which is then called the Ruelle bound). Furthermore, the corresponding
Ursell functions satisfy (™ (0, -,...,-) € L*((RY)"~1 dzx - - - dx,,) for each n > 2.
In what follows, we will assume that the potential ¢ is also bounded from above
outside some finite ball in R? (which is always true for any realistic potential,
since it should converge to zero at infinity).
We now fix arbitrary parameters u,v € [0, 1], and assume that

/Rd |exp[(2(u Vv) — 1)é(x)] — 1| dz < cc. (12)

It can be easily shown that, if u,v € [0,1/2], then (12) is a corollary of (11)
and the condition that ¢ be bounded outside some finite ball. Note that, even
if wuVvwv e (1/2,1], condition (12) still admits potentials which have ‘weak’
singularity at zero.

We introduce the set FC,(Co(R?),T) of all functions of the form

Loy F(y)=g((f1,7) (N, 7))

where N €N, f1,..., fx € Co(R?), and g € Cy(RY). Here Cyp(RY) denotes the
set of all continuous bounded functions on RY. For each F € FCy(Co(R%),T),
we define

(Lek)) = 53 [ dvate =) (expluBle\ )~ (1= 0) B \ )

+ expvE(z,y\z) — (1 —uw)E(y,y\ z)])(F(y\zUy) — F(y)). (13)

Note that the first addend in (13) corresponds to the choice of ¢~ = u¢p, ¢pT =
(1 — v)¢, whereas the second addend corresponds to ¢~ = vg, ¢T = (1 — u)¢.
In the special case where u = v, we get

(LkF)(7) = /Rd dy a(x —y) expuBE(z,v\ x) = (1 —u)E(y,7\ z)]

x (F(y\zUy) = F(v)).

By [13], (Lk, FCy(Co(R%),T)) is a Hermitian, non-negative operator in L?(T, ),
and we denote by (Lk, D(Lxk)) its Friedrichs’ extension. As shown in [I3] by us-
ing the theory of Dirichlet forms, there exists a Markov process on I' with cddldg
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paths whose generator is (Lk, D(Lk)). If we consider this process with initial
distribution p, then it is an equilibrium process, i.e., it has distribution p; =
at any moment of time ¢ > 0. Thus, for each ¢ > 0, u; = p has correlation
function which satisfies conditions i)-iii) of Theorem [1

Lemma 1. Let k denote the correlation function of the Gibbs measure p under
consideration. Denote

C, = / (@) expl—(1 = u){g, 7))
Then we have:
/F AdE)er(e™ 7% 1 Ek(E) = Co, (14)
/FA(dﬁ)e,\(e“‘b—1,§)k(§UO):zCu. (15)

Proof. Equality (14) follows from (1). Next, using (1), (9), and translation
invariance of k, we have, for each f € Co(R?):

/R L f(@) / () expl—(1 — u){6,7)
:/ddxf(:v)/Fu(dv)exp[—(l—U)E(xﬁ)]
/ (7)Y f() expluB(z, 7\ 2)]

xEY

= [ i@ 3 e 1.0
TEYy fEv\z

= [ T Y f@ere - 1.6\
ey €

= [ @O L F@er(e™ - 1.6\ )

re
— 5 x z)f(z)ex (e —
- 1/P0/\(d§)/Rdd k(€ Uz)f(z)ex( N9
=t [ @) [ Ak 0 - 1,6)
R4 To
:Zil/ f(a?)/ AdE)k(E U 0)ex(e"? — 1,€),
R4 To

from where equality (15) follows. O
Thus, by Lemma 1, according to Section 2, we expect that the scaled equi-
librium dynamics (with initial distribution p) converges to the birth-and-death
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process with generator

(LoF)(1) = 3 5 (CoexpluB(e, 7\ )] + Cu explo (a7 \ )]

x (F(y\z) = F(v)
+/Rdzdy (Cuexp[=(1 —v)E(y,7)] + Cy exp[—(1 — u) E(y,7)])
x (F(yUy) = F(v)) (16)

and the initial distribution . In fact, by [13], (Lo, FCy(Co(R?),T))) is a Hermi-
tian, non-negative operator in L?(T, u), and its Friedrichs’ extension (Lo, D(Lg))
is the generator of a Markov process on I' with cddldg paths.

We recall that L. denotes the Lx generator (given by (13)) scaled by €. The
following theorem states that, at least on an appropriate set of test functions,
the operator L. converges to Lg in the L?-norm.

Theorem 3. For each f € Co(R?), we have et € D(L.) for alle > 0, and
Leetf) — LoelP) in L3(D, 1) as e — 0.

Proof. We will only sketch the proof of the theorem. Let f € Cy(R%). By
approximation, one easily shows that, for each € > 0, the function F(vy) = elf
belongs to D(L.), and that the action of L. onto F is given, for £ > 0 by the
right hand side of (13) in which a is replaced by a., and for e = 0 by (16),
respectively.

Denote

Z/ dy ac(z — )

x explul(a,7\ 7) = (1 = 0) By, 7\ 2)]el 7\ (1 - @),

(LFF)(y Z/ dy ac(z —y)

x expluB(a,7\ @) = (1 = 0)Bly, 7\ 2)]el!7\D (/) — 1),

(Lo F)(7) = Co Y _expluB(x,y\ 2)]e! "\ (1 — ),

xrey
(LEF)) = Cuz [ dy expl=(1 = 0B 1)l (e 1)
Rd
To prove the theorem, it suffices to show that
L2 F 220 = 1£5 Fll7 20
(/v'iF L'i )L2 (Tyn) — ||£ F||L2 (T, 1) (17)

as ¢ — 0. To this end, one proceeds as follows. By using (9), one represents
each of the expressions appearing in (17) in terms of integrals over I' with
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respect to j, as well as integrals over R? with respect to Lebesgue measure. As
a result one gets rid of all summations ) . Then, one makes a change of
variables, so that instead of a.(x —y) one gets a(z), and in y variable one gets a
function which is dominated by an integrable function of y. Next, one replaces
integration [ u(dy)--- by corresponding integration [;, A(dn)k(n)---. In the
obtained expression, one represents the correlation functional through a sum of
Ursell functionals. Finally, one takes the limit as ¢ — 0 by analogy with the
final part of the proof of Theorem [ [

By using the well-known result of the theory of semigroups (see e.g. [2]), we
get the following corollary of Theorem [3

Corollary 1. Assume that the set of finite linear combinations of exponential
functions e f € Co(R?), is a core for the limiting generator (Lo, D(Ly)).
Then, we have the weak convergence of finite-dimensional distributions of the
scaled Markov process in T' with the generator (Le, D(Lc)) and with the initial
distribution 1 to the Markov process in I' with the generator (Lo, D(Lg)) and
with the initial distribution p. In particular, if additionally ¢ > 0, then this
kind of convergence holds when uw=1v = 0.

We note that the final statement of Corollary [[l holds due to a result of [12]
on essential self-adjointness of the generator of Glauber dynamics in the case
¢ >0 and u=v =0 (see also [7]). In the latter case, we even expect that the
weak convergence of laws holds. To this end, one needs to consider all processes
as taking values in a negative Sobolev space. The tightness of the laws of scaled
processes may be proven by analogy with the proof of [5, Theorem 7.1]. Next,
one shows that this set of laws has, in fact, a unique limiting point—the law
of the Markov process with generator (Lo, D(Lg)) and initial distribution .
This is done by identifying the limit via the martingale problem, and using
convergence of the generators (compare with the proof of [6, Theorem 6.7] and
that of |5, Theorem 7.5]).

Acknowledgements

The authors acknowledge the financial support of the SFB 701 ‘Spectral
structures and topological methods in mathematics’, Bielefeld University, and
FCT, POCI2010, FEDER.

References

[1] Bertini, L., Cancrini, N., Cesi, F.: The spectral gap for a Glauber-type
dynamics in a continuous gas. Ann. Inst. H. Poincaré Probab. Statist. 38,
91-108 (2002)

[2] Davies, E.B.: One-Parameter Semigroups. Academic Press, London, (1980)

[3] Holley, R.A., Stroock, D.W.: Nearest neighbor birth and death processes
on the real line. Acta Math. 140, 103-154 (1978)



[4]

[16]

Convergence of dynamics in continuum 14

Garcia, N.L., Kurtz, T.G.: Spatial birth and death processes as solutions
of stochastic equations. ALEA Lat. Am. J. Probab. Math. Stat. 1, 281-303
(2006)

Grothaus, M.: Scaling limit of fluctuations for the equilibrium Glauber
dynamics in continuum. J. Funct. Anal. 239, 414-445 (2006)

Grothaus, M., Kondratiev, Y.G., Lytvynov, E., Réckner, M.: Scaling limit
of stochastic dynamics in classical continuous systems. Ann. Prob. 31,
1494-1532 (2003)

Finkelshtein, D.L., Kondratiev, Y.G., Lytvynov, E.W.. Equilibrium
Glauber dynamics of continuous particle systems as a scaling limit of
Kawasaki dynamics. Random Oper. Stoch. Equ. 15, 105-126 (2007)

Finkelshtein, D.L., Kondratiev, Y.G., Oliveira, M.J.: Markov evolutions
and hierarchal equations in the continuum I. One-Component systems,
Preprint (2007)

Kallenberg, O.: Random Measures. Academic Press, London/New
York/San Francisco (1976)

Kondratiev, Y.G., Kuna, T.: Harmonic analysis on configuration space.
I. General theory. Infin. Dimens. Anal. Quantum Probab. Relat. Top. 5,
201-233 (2002)

Kondratiev, Y.G., Kutoviy, O.V., Zhizhina, E.: Nonequilibrium Glauber-
type dynamics in continuum. J. Math. Phys. 47, 113501, 17 pp. (2006)

Kondratiev, Y.G., Lytvynov, E.: Glauber dynamics of continuous particle
systems. Ann. Inst. H. Poincaré Probab. Statist. 41, 685-702 (2005)

Kondratiev, Y.G., Lytvynov, E., Rockner, M.: Equilibrium Kawasaki
dynamics of continuous particle systems. Infin. Dimens. Anal. Quantum
Probab. Relat. Top. 10, 185-210 (2007)

Kondratiev, Y.G., Lytvynov, E., Rockner, M.: Non-equilibrium stochastic
dynamics in continuum: The free case. To appear In: Proceedings of the
International Conference on Infinite Particle Systems, 8-11 October 2006,
Kazimierz Dolny, Poland.

Lytvynov, E., Polara, P.T.: On convergence of generators of equilibrium
dynamics of hopping particles to generator of a birth-and-death process in
continuum. To appear In: Proceedings of the International Conference on
Infinite Particle Systems, 8-11 October 2006, Kazimierz Dolny, Poland.

Preston, C.: Spatial birth-and-death processes. In: Proceedings of the 40th
Session of the International Statistical Institute (Warsaw, 1975), Vol. 2,
Bull. Inst. Internat. Statist., Vol. 46, pp. 371-391 (1975)



15 D. Finkeleshtein, Y. Kondratiev and E. Lytvynov

[17] Ruelle, D.: Cluster property of the correlation functions of classical gases.
Rev. Mod. Phys. 36, 580-584 (1964)

[18] Ruelle D.: Statistical Mechanics. Rigorous Results. Benjamins, New
York/Amsterdam (1969)

[19] Surgailis, D.: On Poisson multiple stochastic integrals and associated equi-
librium Markov processes. In: Theory and application of random fields
(Bangalore, 1982)”, pp. 233-248, Lecture Notes in Control and Inform.
Sci., Vol. 49, Springer, Berlin (1983)



	Preliminaries
	Convergence of the generator of the scaled evolution of correlation functions
	Convergence of non-equilibrium free dynamics
	Convergence of equilibrium Kawasaki dynamics of interacting particles

