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ABSTRACT. In this paper, we offer a simpler proof to Groeneboom’s result using recent
progress made in bridging kinetic theory to scalar conservation laws with random initial
data. According to Groenboom’s work, if the initial data of Burgers’ equation is white
noise, then at a later time the solution is a piecewise linear function that is interrupted
by random jumps. Groenboom uses Brownian excursion theory to find an explicit formula
for the jump kernel in terms of the Airy function. In this paper, we show that if p(z,t) is
the solution of Burgers’ equation with white noise initial data, then the small ¢ limit of the
process « — [V (p(y,t)) dy is a Brownian motion, for any function V : R — R, that is of of
zero average with respect to the one-dimensional marginal of p. We also provide an explicit
formula for the variance of the limiting Brownian motion. This general central limit theorem
is related to Groenboom’s work when V' (p) = p.

1. INTRODUCTION AND MAIN THEOREM

In order to understand hydrodynamic turbulence via a simplified model, Burgers has sug-
gested the following partial differential equation

(1.1) pt+ ppz =0,

where p : R x[0,00) — R is a function of two variables (z,t) € R x [0, 00), where the variable
x represents space and t represents time. Burgers has considered the Burgers equation above
with Brownian white noise initial data, with an aim to understand the statistical moments and
correlations of the entropy solution p(z,t). The problem of interest is therefore to determine
the law of the solution at later times t > 0, i.e., to determine the distribution of the stochastic
process (p(x,t) : x € R) for any fixed ¢ > 0. This open problem has resisted to mathematical
physicists for several decades, until its resolution by Groeneboom in [Gr|, who was initially
interested in a completely different question related to the large scale behavior of isotonic
estimators. These two questions are related via the variational formula - the Laxz-Oleinik
formula - which gives a closed form of the entropy solution of Burgers equation. Indeed, for
any initial condition p(-,0) := p° € L(R), the equation (1.1) admits a weak solution (in the
distribution sense). If we impose more physical restrictions on the solutions, we can achieve
well-posedeness, in which case we talk about an entropy solution. We present below briefly,
the closed form of this entropy solution for bounded initial condition. We refer the unfamiliar
reader with scalar conservation laws to Evans [E] monograph.

Let us define the potential Up(z) := [; p°(y)dy, and consider the corresponding Hamilton-
Jacobi equation u; + $u? = 0 with unknown u : R x [0,00) — R, and with initial condition
u(+,0) = Up. Similarly to Burgers equation, this equation in u admits a notion of physical
solution referred to as wiscosity solution and is given by the Hopf-Lax formula below

(12) uta,t) = mig (00(0) + W) .

yeR 2t
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Formally, at least, the spatial derivative u, of u verifies the Burgers equation. This notion is
made rigorous by the fact that the entropy solution p is given by the closed formula

(13 pla, 1) = T YD

where y(z,t) is the rightmost maximizer in the expression (1.2).

Coming back to our problem of interest, where the initial condition p" := ¢ is a Brownian
white noise, one can still make sense of an entropy solution even though £ ¢ L>°(R). Indeed,
since the anti-derivative of the Brownian white noise (which is a two-sided Brownian motion)
is dominated at infinity by parabolas, the minimization problem in (1.2) is achieved, and
almost surely y(x,t) exists and is finite.

The purpose of the present paper is to give an alternative proof of Groneboom’s result, and
to determine the law of z — p(x,t) for every ¢ > 0 when Uj is a two-sided Brownian motion.
This proof is based on a different approach relying on kinetic theory, that has seen several
developments in the recent decade. This approach has been initiated by the work of Menon
and Srinivasan in [MS], and a series of recent works have showed its power by solving sev-
eral open standing problems on closure theorems of scalar conservation laws (or equivalently
Hamilton-Jacobi equations) with general Hamiltonian and random initial data.

Fix ¢ > 0, and let p? be the unique entropy solution to
pf +p7p5 =0  for (z,t) € R x (0,00),
p°(x,0) =¢%(x) for x € R,

where £7(x) is a Brownian white noise with the diffusion coefficient o2

. By this, we mean
that p? is given by p?(z,t) = %(m’t), where y7(x,t) is the largest y at which the process

2
y — oB(y) + % achieves its minimum, and where B is a standard two-sided linear

Brownian motion. Using Brownian scaling, it is easy to see that
(1.4) (¢°(2,1),z € R) 2 (a%f%pl((at)*%x, 1),z € R) .

Hence it suffices to evaluate the law at ¢ = 1. The main theorem of this article, and that is
due to Groeneboom is the following:

e
Theorem 1 ([Gr]). The process (pv2(x,1),x € R) is a stationary piecewise-linear Markov
process with the generator A, given by its action on test functions ¢ € C°(R),

Y

Ap(y) = ¢'(y) +/ (p(2) — p(y))n(y, 2)dz.

The jump density n is given by
J(2)
J(y)

where J and K are positive functions defined on the line and the positive half-line respectively,
whose Laplace transforms

(1.6) f@= [ ey k)= /O T WK (y)dy,

—00

(1.5) n(y, z) =

K(y_z)7 y>z
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are meromorphic functions on C given by

1 d?
jlg) = A k(q) = —2dfq210g Ai(q),

where Al denotes the first Airy function defined by

I t3
Ai(z) = 7T/0 cos <3 + :Ut> dt.

Groeneboom’s original proof of the previous theorem relied extensively on Ito’s excursion
theory and results on path decompositions of Markov process at the time they achieve their
ultimate maximum. In this paper, we will give a different approach relying on kinetic theory.
Indeed, the following result due to Kaspar-Rezakhanlou in [KR2] gives a complete description
of the law at fixed times of solutions to scalar conservation laws with piecewise-deterministic
Markov initial data. Kaspar and Rezakhanlou’s theorem holds for any general scalar conser-
vation laws with C? convex flux H, but as we are only interested in Burgers equation, we will
only state it in the case when H is quadratic, and omit some technical details in it, as we
will be using this theorem as an ansatz (indeed, the assumptions of the theorem do not hold
in our case due to some technical difficulties in proving it, however it will serve to make an
educated guess on a non-trivial solution to a kinetic equation).

Theorem 2 ([KR2]). Consider an initial data p° that is a Markov process of bounded varia-
tion, and whose generator is given by its actions on test functions ¢ € C°(R)
y

Loy) =W W) + [ (o) - p0)n(y: )
—0o0
Let p be the unique entropy solution to Burgers equation with initial condition p(x,0) =
p°(z),z € R, then for any t > 0 the process x +— p(x,t) is again Markovian with bounded
variation and with generator Al given by
y

(1.7) Alip(y) = by, ) () + / (0(2) — p)n(y, 2.t) d=.

—00

The drift (y,t) v b(y,t) verifies the ODE with parameter by(y,t) = —b(y,t)?, and the jump
kernel n verifies the following kinetic equation

1
(18) at”(i% z, t) - ﬂ(y - Z)(ayn - 82”)(y7 Z, t) = Q(na n)(yv Z, t)7
where Q = QT — Q is a quadratic operator with Q~(n,n) = nL(n), and
— y
19 Qs =" [ v On(w,z,0) du,

Fy—w Y w—z

2

n(y,w,t) dw.

L(n)(y, 2,1) _/ n(zw,1) dw+/

—00 —0o0

Remark 1. (i) The process x — p(x,t) is a concatenation of smooth pieces corresponding to
the flow of the ODE with drift b(-,t) (i.e the ODE &(t) = b(x(t),t)) interrupted by Markovian
gumps at rate (y, z) — n(y, z,t).

(ii) In [KR2] original statement, it is assumed that the Markov process p° starts at the origin
at * = 0. However, in our case, we will be using it for stationary initial data. The fact
that Burgers equation is translation invariant, implies that the solution remains stationary in
space at later times.
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Let us give here an outline of our proof. From a theorem of Menon and Srinivasan in [MS]
using last exit times, we know that for any fixed ¢t > 0 that the process = — p7(x,t) is a
Markov process. Moreover, it is a deterministic fact that entropy solutions are of bounded
variation at later times. Therefore, if x +— p?(x,t) were to be a Feller process, then it must
have a generator of the form (1.7). As such, to determine the law of x — p?(z,t), one only
need to find the expression of the corresponding drift b(y,¢) and jump kernel n(y, z,t). Our
proof contains three steps, listed as follows

e (Step 1) We make the assumption that Theorem 2 hold for the more general situation
where the initial condition p(-,0) is stationary. Therefore, should the Feller property
hold in our case (Burgers equation with white noise initial data), the drift b and jump
kernel n must satisfy the above equations. Our goal in this first step will be to find
one non-trivial solution (b,n) to this system of equations by making some ansatzes
on the form of these solutions based on the homogeneous properties of the Brownian
motion initial potential.

e (Step 2) Once we have a candidate (b, n) solving the above equations, we construct a
family of measures (1)e>0 on the space C([0,00), D(R,R)) (recall that D(R, R) is the
set of real-valued cadlag functions defined on the real-line) as follows: for any € > 0,
the measure p. is the law of the unique entropy solution started from initial condition
given by the stationary Markov process with drift b(-, ¢) and jump kernel n(-, -, €).

e (Step 3) We show that the family of measures (uc)e>o is tight, and thus admit a limit
along a certain subsequence €, | 0. We denote this limit j.

e (Step 4) We show that under the law of the limit i, the law of the marginal

z € C([0,0), D(R,R)) — (0) € D(R, R)

is a two-sided linear Brownian motion. Moreover, p-almost surely, x is an entropy
solution to Burgers equation. By uniqueness of the entropy solution, we deduce the
main theorem.

2. THE FORM OF THE MARKOV PROCESS

The purpose of this section is twofold: we partially justify the form of our kernel n as in
(1.5), and use the kinetic equation (1.8) to determine J and K. As we will see in this section
that modulo some translation and scaling, K and J must satisfy (1.6).

We start by making some ansatzes on the form of the generator of = — p?(z,t). As we
mentioned in the previous section, we assume that the solution at later times is a Feller process
with an infinitesimal generator A’ as in (1.7). Due to the scaling property (1.4), we restrict

ourselves to the case 0 = % in the statement of the main Theorem, and consequently we

don’t make any reference to the diffusion factor o (we always assume that we start with a

Brownian white noise with variance 1). Again from (1.4), it is not hard to show that the drift

b and kernel n must verify the two identities

(2.1) b(y,t) = t_lb(t%y, 1) = t_lb(t%y), n(y, z,t) = t_%n(t%y,t%z, 1) =: t_%n(t%y,t%z).
Let us start by finding a candidate solution to b. As b solves the ODE with parameter

1 5 1 1
bi(y,t) = —b(y,t)?, we must have that —t=2b(t3y) + %t‘Eyb’(tgy) = —t72b*(t3y). This
equation is equivalent to b(r) — rb/'(r) = b(r)? for all r € R. Let f(r) = b(r%), then
/
f'(ir)= %rfgb’(r%) = r~Y(f(r) — f(r)?) which is equivalent to (ﬁ) = 1, which implies that

f=r/(c+r) for a constant c¢. The solution f = 1 is the only non-singular solution. Hence we
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take b(r) = 1 and thus b(y,t) = ¢! is our non-singular candidate solution to the ODE that
verifies the self-similarity condition.

Let us move on now to finding a non-trivial candidate for n(y, z,t). Recall that the kinetic
equation in the case of Burgers equation takes the form (1.8), with @ as in (1.9).

2.1. The Kernel n. We first partially justify the form of the kernel n that appeared in (1.5).
We first claim that in our setting, it is quite natural to express n as

(2.2) n(y,2) = jﬁ;;ff(y, 2,

for a suitable pair functions J and K. We can derive some of the properties of this pair by
using the fact that the process p(z) = p(x, 1) is a stationary Markov process, and a symmetry
of our PDE. It is worth emphasizing that the argument we are using is general and works
even when the Burgers equation is replaced the general scalar conservation law

Pt +H(p)iﬂ = 07

for a convex function H. Equivalently, we may write p = u,, where u satisfies the Hamilton-
Jacobi equation,

(2.3) us+ H(uz) =0,  u(z,0) =ocB(x).

To simplify our presentation, we additionally assume that H is an even function. Since the
processes x — B(z) and x — B(—x) have the same law, we deduce that (u(z,t) : « €

R) 4 (u(—=z,t) : x € R). As a result
(2.4) (p(z,1) :z € R)L (—p(—x,t) : 2 € R).

Observe that if the process p(+) is a stationary Markov process, and a > 0, then the sequence
(pj = p(ja) : j € Z) is a stationary Markov chain. Conditioned on p(0) = pg and p(na) = pp,
the law of (p1,...,pn—1) has a Gibbsian representation of the form

n n—1
Zn(po, pn) " [T 9(ps—1:05) 11 dess
=1 j=1

for a normalizing constant Z,(pg, pr). Let us define the operators

Lo(p) —/g(p,p*)cp(p*) dps,  L50(ps) —/g(p,p*)so(p) dp.

If % is the largest eigenvalue of £, then we can find functions J and J* such that
Lj=eé"g, Ly =elg.

With the aid of (J,J*) we can turn our Gibbsian description to a Markovian description.
More precisely, the sequence (p; : j € Z) is a stationary Markov chain with the kernel

h(p, p*) =e JJ((p;))g(pa p*)?

and an invariant measure dm = JJ* dp. This in turn suggests writing the kernel as in (2.2).
The property (2.4) means that g(p, px) = g(—ps«, —p). This in turn implies that J*(p) = J(—p),
and as a consequence,

(2.5) m(dp) =: L(p) dp = J(p)J(—p) dp.
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Furthermore, the reversed process = — p(—x) is a Markov process with the generator A* (the
adjoint of A with respect to the inner product of L?(7)), and the jump rate density

w0 = [ ne) = D K ),

Hence the process x — p(—z) is a Markov process with the jump rate density
J(2)
J(y)
From (2.4) we deduce K (y,z) = K(—z,—y). This is the case if K(y,z) depends on y — z.

K(—Z, 7y)'

Remark 2. A deeper explanation of this fact would rely on using the exact form of the law
of the post-maximum Brownian motion with parabolic drift (recall the definition of the pure-
Jump process x — y(x,t) that is the inverse Lagrangian). In this case, the value of K(y, z) is
linked to a functional of the law of a Brownian motion conditioned to a certain event and to
take the values y and z at its extremities. One can show by some little work that the value
K(y+c,z+c) for some constant ¢ is equivalent to the same functional but now with adding a
drift ¢ to the Brownian motion, but it is a common fact that the law of the Brownian motion
with drift on an interval conditioned to take fixed values on the end-intervals is independent
of this drift. We omit the details of this heuristic.

We next use the self-similarity relation (1.4) to express our kinetic equation (1.8) as an
equation for the function (y, z) — n(y, z). From

atn(y7 Z, t)‘t=1: 3_1(_n + yayn + zazn) (y7 Z),
we learn that the left-hand side of (1.8) at t = 1 can be written as

1 1 1
=(—n+yoyn + z20,n) — §(y —2)(Oyn — 0:n) = —=n+ (E - Q) Oyn + (g - E) o:n.

3 3 2 6 2 6
As a result, the kinetic equation (1.8) is equivalent to
(2.6) —2n+ (32 — y)Oyn + (3y — 2)0.n = 6Q(n, n).

Proposition 1. Assume that the kernel n is of the form (1.5) for a pair of C* functions J
and K. Then n satisfies (2.6) if and only if K(0) =0, and there are constants cg, c1, and ca
such that the following equations hold:

(2.7) (K * J)(y) — y(K * ) (y) = coJ (y),
(2.8) T'(y) + (K * J)(y) = (c2y® + c1) I (y),
(2.9) 2K (5) + 3s(K * K)(s) + 4sK'(s) = (cas® 4 ¢15) K (s),

where J(y) = yJ (y).

Proof Let us set
Mo) = [ n(w2) dz, ay) = [ en(y.2) d
It is not hard to check that
/Q(n, n)(y,z) dz = 0.
From this, the the kinetic equation (2.6), and an integration by parts, we deduce
0= —2X(y) +3n'(y) — yN' () + A(y) + 2ya = —A(y) — yX'(y) + 30 (y) + 2y,
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where a = K (0). This leads to 3n(y) — yA(y) + ay? = cy, for a constant cy. In terms of J and
K, we have

N

(2.10) 3(K % J)(y) — y(K * J)(y) = (co — ay*)J (y)-
Observe
6L(n)(y, z) =3n(y) — 3n(z) + 3yA(z) — 32A(y) = yA(y) — 2A(2) + 3yA(z) — 3zA(y)
=3y — 2)A(2) + (y — 32)A(y) + a(y® — 2%).

We now go back to the kinetic equation (2.6) and rewrite it as X' = X2, where

X1=—2-(32—y) ?g; + 3y — 2) {]/((j; — 4315(/((5)),
Xo =35 (3= AG) - (- 39M0) + al? - ),

where s = y — z. We first send s — 0 in the both of the equation X; = X5 to deduce that
if a # 0, then we must have —2 = 0, which is absurd. As a result a = 0, and (2.10) becomes
(2.7).
Let us set . .
J J+KxJ
= — )\ = E——
£ J + J

so that we can rewrite our kinetic equation in a more compact form:

_ (K K)(s) K'(s)
(2.11) =Bz —y)&(y) + By — 2)&(2) =2+ 3s K(s) 4s K(s)"

Note that the right-hand side depends on s only. On the other hand, if we set ((y) =
&(y) — £(0), then the left-hand side of (2.11) can be rewritten as

X(s,y) == (2y = 35)€(y) + (2y + 5)&(y — 5) = s(3¢(y) + &£y +5)) +2y(E(y — 5) — £(v))
=s(3C(y) + C(y + ) + 2y(Cly — 5) = ((y)) + 4s£(0),
which is independent of y. From X(s,y) = X(s,0) we deduce
s(3C(y) + ¢y +5)) + 2y(C(y — 5) = C(y)) = sC(s)-

By dividing both sides by s and sending s — 0 we learn that 4¢(y) —2y{’(y) = 0. This means
that ((y) = coy? for a constant c3. Hence &(y) = cay® + c¢1/4 for constants ¢; and cp. This
and the definition of ¢ yield (2.8). Moreover, for such &,

—(32 = y)&(y) + By — 2)&(2) = 28’ + 5.
From this and (2.11) we deduce (2.9). O

~ We now focus on solving the equations (2.7)-(2.9) for K and J. Observe that if c € R, and
J(y) = J(cy), K(y) = K (cy), then

J )+ (KxJ)(y)  J'(cy) + (K xJ)(cy)

R
(K * J)(y) —y(K x ) (y) _ 3(K »J)(cy) — y(K * J)(cy)
. J(y) i J(cy) ’
2K (s) 4+ 3s(K x K)(s) + 4sK'(s) _ 2K (cs) + 3(cs)(K x K)(cs) + 4(cs)K'(cs)

K(s) K (cs)
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From this we learn that if (J, K) solves (2.7)-(2.9), for the constant (c1,c2,c3), then (J, K)
solves (2.7)-(2.9),for constant (c1, c3ca, ce3). From this we learn that without loss of generality,
we may assume that co = 1.

From now on, we assume that co = 1. We apply the Laplace transform to the equations
(2.7) and (2.8), to obtain

(2.12) 3(kj")(q) — (7K)'(q) = cojlq), (k) (q) + qi(q) = 7" (q) + c3i(q)-

Note that if (j, k) is a solution, and j(¢q) = j(q + ¢3), then (j, k) is solves the same system of
equations for c¢3 = 0. Hence, without loss of generality, we may assume that c3 = 0. In this,
(2.12) is equivalent to equations k'j + coj = 25k, and j(q)(k(q) + q) = j”(q). These can be
rewritten as

(2.13) '(g) =ka) +q-1(a),  K(g)=2(a)k(q) — co,
where [ = j'/j. To solve (2.13), we first derive an equation for I:
V=K —21' +1 =21k —2l' +1 —cog =20k —1I')+1—co=21(1*>—q)+ 1 — co.
Let us assume that ¢y = 2. Define h:=1 —[? 4+ ¢. Then
W=0"=2'+1=1"-2(h+1?>—q)+1=—-2lh.

This means that h’/h = —2] = —2j'/4, which in turn implies that h = c4j~2, for a constant
c4. In summary, once we find j, such that

(2.14) '=P+q=h, h=caj? 1=j/j

then we set k = h+2(I2 — q), which satisfies the second equation of (2.13). It remains to solve
(2.14) for a given constant cs. To achieve this, we set A = j !, so that A’ = —j'/j% = —1/j,

and
A//(q)
A(q)

= =1)(a) =q—h=q—ciA*q).
In summary
A"(q) = qA(q) — caA®(q).
When ¢4 = 0, we obtain a special solution which correspond to Groeneboom’s calculation.

We now argue that the equations (2.7) and (2.8) imply (2.9) when ¢ = 1 and ¢3 = 0.
Indeed applying Laplace transform to both sides (2.9) yields

(2.15) K" = 3(k%) + 4qk' + 2k
We differentiate the second equation and use the first two identities above in (2.15)
K" =21k + 2U'k = 41k — 2col + 2k(k 4 ¢ — 1?)
= 2k? + 2kq + 2kI1% — 2¢yl
We differentiate a second time to get
K" = 2(k2) + 2K q + 2k + 2K'1% + 4kl — 2¢ol’

= 2(K*) +2k'q+ 2k + 2K (k +q — U) + 2U' (K + co) — 2col’

= 3(k?) + 4k'q + 2k.
This is exactly (2.15), and thus follows from (2.14).
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3. CENTRAL LIMIT THEOREM

As mentioned above, the construction of the measure p. is straightforward. Let

®:D(R) — C([0,0),D(R,R))
g—=p

the map that maps any initial condition g to p the unique entropy solution to Burgers equation
with initial condition p(-,0) = g. For € > 0, we define the measure p,. on C([0,00),D(R))) as
the push-forward measure of ® of the stationary Markov process p¢ with generator

Ap(p™) = L (p) + / (0(o™) — p(p™))n (o, p")dp*

—0o0

and stationary marginal density given by p +— %Je(p)f(—p), where n(y, z) = jzgz; K¢(y—=2),

with J¢(z) = J(e%x) and K¢(z) = e_%K(e%x), where J and K are given above. The fact that
p — J(p)J¢(—p) is a stationary density for this Markov process follows from the spectral
considerations that we mentioned above when considering the integral operator with kernel
n. We give a quick proof of this stationarity for the sake of completeness and that follows for
the equations verified by J and K above, We restrict ourselves to ¢ = 1 by self-similiarity,
and denote the corresponding generator A! by £. To prove that the marginal with density
0(p) = LJ(p)J(—p) with respect to Lebesgue measure is stationary for this Markov process,
it suffices to prove that for any test function ¢, we have that [p £(p)(u)f(u)du = 0. First,
let us give a more friendly expression of the generator £ in terms of convolutions using the
formulas above verified by the functionals J and K. For a test function ¢

(pJ) * K — o (J x K)
J
Using the relation (J x K)(s) + J'(s) = s2J(s), we have then

Lo=¢ +

(pJ)x K — ¢ (2] — J')

o

Lo=@ + 7
YT+ o] + (pJ) *x K — 22(pJ)
N J

o= )+ (p]) X K —a*(pJ)

J

Thus

[ £o@ttudu=3 [ @)+ ke K)w) = w2h(w) (-
R R

where h = ¢J. Now
/R(h*K)(u)J(—u)du = /R/Rh(z)K(u — 2)J(—u)dzdu

= / h(—z)K(z — u)J(u)dudz
RxR

/ h(=z)(J x K)(z)dz
R
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Hence
[ £ @@= 5 [ 1 I(0) + B 5 ) = (= Tw)d
- ;/ (h (—u)J () + h(—u)(u?J (w) = J'(u) = w*h(=u)] (u))du
R
1 ) B
=5 /R(h(—-)J) (w)du =0

confirming that ¢ is indeed a density of a stationary distribution for the Markov process with
generator £. The fact that ¢ is a density (its integral is equal to 1) is a fact from the analysis
of contour integrals on Airy functions that is discussed in detail in Groeneboom’s work.

3.1. Step 3. To prove the tightness of the family of measures (p.)e>0, we can use the following
theorem due to Prohorov for the criterion on the tightness of a family of probability measures
defined on the space of Banach-valued continuous functions.

Theorem 3 (Prohorov). For a function X, define its modulus of continuity by wx(§) =
SUp||¢—s||<sl| Xt — Xs| for any 6 > 0. A family I of probability measures on a space of Banach-
valued continuous functions is tight if and only if the following conditions holds

(1) For each positive n, there ezists an a such that
P{:U z(0)]] > a} <n, foradlP el
(2) For each positive € and 1), there exists a 6 € (0,1) such that
P{x twe(d) > e} <mn, forallP el

We can apply this theorem in our context and use the self-similarity to show that there is
no blow-up when € | 0.

3.2. Step 4. To finish our proof, we just need to prove that any limit in law of the process x —
fow p(y)dy along a certain subsequence has the law of a two-sided linear standard Brownian
motion with variance % By self-similarity, this process has the same law as the process

%
T — 65/“‘ p(y, 1)dy
0

We denote p := p(-,1). We will use the fact that the following process

M (z) = exp <g<p€<x>> g (0) /0 ’ e—gAEe%pE(y»dy)

is a martingale for any nice function g. This martingale has the same law as the martingale
2
(we put 6 = €3)

Ni(w) = exp <g (Var (5)) = 9(Vap(0)) - /0 e”gce@y)dy) ,zER

where L is the generator of the Markov process p. Recall that the generator L is given by its
action on test functions ¢ € C°(R):
Y J(2)

Loty) = #0)+ [ (62 = o) 5

K(y — z)dz
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where the Laplace transform j(q) = [z e %J(y)dy of J is given by j(q) = Ail(q) and the

Laplace transform k(q) = [;° e” %K (y)dy of K is given by k(q) = —2%:2 log Ai(q). We can
rewrite the expression of the martingale Ny in this following form in order to exhibit the

expression of the process of interest = — Vo fog p(y)dy

Ns(x) = exp <g (Vén (5)) - aVaoton — V3 | * Lolotw)iy

- /0 T(eVPoLevo mgxp@))dy)

Let 1 < x5 < --+ < x, be real numbers, by the martingale property, we know that for any
bounded continuous functions fi,- -, fn,_1, we have
n—1 n—1
E | [] £i(Ns(2:))Ns(zn) | = E Hﬁ(zvg(:ci))zva(xn_l)]
i=1 i=1

We fix a number A € R. As a first step, we wish to find a function ¢ such that £Lg = AId. In
other words, we wish to find £7!(Id) the image of the identity by the inverse of the operator
L. This will allow us to plug-in this function g in the expression of the martingale Ns and
recover partly the Laplace transform of the process of interest. Put h = Jg and solve the
equation Lg = Ald, we obtain the equality
h' +hx K — 2%h
J

which translates to AzJ = h' + hx K — 2?h. Consider now the Laplace transform of h to be
h(q) = Jg e %h(y)dy, by taking the Laplace transform of the previous equality, one obtains

—Xj'(q) = qh(q) + h(q)k(q) — 1" (q)
= (¢ + k(q))h(q) — 1" (q)
As j"(q) = j(q)(¢ + k(q)), we get after replacing

Ald =

~

N'(@)i(a) = 7" (@)h(a) = j(@)h" () = (§'h) = (GI')’

. ~ ~ AN/ N
which is equivalent to (%2 + jh"Y = (j'h), ie (?) = —%, or equivalently that h(q) =
—%qj(q) = —%j ’(q). Taking the inverse Laplace transform, we find the expression of g to be

A !
g=L"1(\d) = —5‘]7

As a second step, we explicitly compute the last term of the martingale Ny
f —ef _
efﬁe_f—ﬁf — 7 <(€f)/+ (e!J)x K Je (J*K)> . <f/+ (fj)*KJf(J*K)>
e (N *xK - (JxK)— (fJ)x K+ f(Jx K)
B J

Writing this down pointwise leads to

ot ppy [ OO 1 (1)~ 1) IO - 2)
e L)) = | i

dz
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We substitute now f = v/dg. We have then by Taylor expansion that
(eﬁgce*ﬁg 5£g ) / 2n(y, 2)dz + (5, )

where sup, |7 (6, y)|= o(d) as § | 0. This is straightforward from the expression above and the
regularity of the kernel n. Now, we can write

ite) = s (o(V50(3)) o (300) -3 [ st

_ﬁaéfé(ma—amwwﬁwwx@ww+owo

Let B>®(z) := limg, 0 v/9 fo y)dy be the almost sure limit along a subsequence to our
process, then by the ergodic theorem we get that Ny, () converges almost surely to

lim N, (z )—exp< AB™(z) — 795 / / 2n(u, z)e(u)dudz)

60

where £(u) = §.J(u).J(—u). Now, to finish we just need to compute the integral

/ / 20 (u, 2)0(u)dudz

For any nice function f, let us compute £(f?) — 2fL(f). We have
(f2)) + (fPI) x K =2*(f2T)  f(fI) + f(fTx K) —a*fJ

L(f*) —2fL(f) = 5 -2 g
C2f T+ LRI 4 (fPI) x K — 2 f2 = 2f f1T = 2f20 = 2f(fJ x K) + 222 f2]
N J
AT+ 2T+ (fPIxK) - 2f(fJ* K)
N J
PIxK)+ (fPJ*xK) = 2f(fJ* K)

J
This identity pointwise translates to

_ / FWPJR)E W —2) + [(2)*()K(y = 2) =2/ ) () () K(y - 2)
R

(L(f?) = 2fL(f)(y) J(y)

=/Xﬂw—f@»%@wm2
R
Hence

‘//QM%wWWMu@HﬁMk—/MM%—%awWMWMu
RJ/R

R
:;meamwwmm
1 J(u)
=5 ) T ud (u)J (—u)du
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By doing integration by parts, we have that

1 1
C:—2/RJ(U)(J(—U)—UJ(—U))CZUZ 2/RJ(U)J(—u)du—c

Hence .
c= 4/RJ(u)J(—u)du ==
n—1 n—1
E | [[M@)M@,)| =[] fi(M(z:)M(z,)
i=1 i=1
where

M(z) == exp (—/\Bo"(m) - A}:)

this shows that M is a martingale and that B is a standard Brownian motion with variance
1
equal to 3.
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