Spectral analysis of non-local Schrodinger operators.
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Abstract

We study spectral properties of convolution operators £ and their perturbations
H = L+ v(x) by compactly supported potentials. Results are applied to determine
the front propagation of a population density governed by operator H with a com-
pactly supported initial density provided that H has positive eigenvalues. If there
is no positive spectrum, then the stabilization of the population density is proved.
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1 Introduction

In this paper we study the spectral properties of the Hamiltonian H in L?*(R?) given by

H=Lto@), L) =x [ @ty - vy, ser, (1

yER

where

o) =at=n). az0. [ aiy=1, &)

and v(z) > 0 is continuous and compactly supported.

The operator £ is the generator of a symmetric random walk on R? with the intensity
of jumps equal to y > 0. Function a(y) is the density of transition from x to x + y at
the moment of the jump. Operators H of the form (1) appear in many applications,
such as models of population dynamics that include the KPP type processes (where the
offspring start at the location of the parent particle [9], [4], [5], [6]) and contact processes
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(where the locations of the new particles are randomly distributed around the location
of the parent [10], [12]). Another area of application is the theory of phase transitions
for homopolymers, [2], [3]. The central object of investigation in both applications is the
solution wu(t, z) of the parabolic problem

21; = Hu= (L4 v(x)u, u(0,z)=u(z). (3)

In the population dynamics models, u(t,z) is the first correlation function, i.e., the

density of the population. The potential v(z) in these models is the difference between

the birth and death rates: v(z) = 5(z) — u(x). In the KPP type models, x, 5 and p are

unrelated, while in the contact models, 5 = x =const., u < 3 (see [12]). In the theory of
homopolymers, the solution of (3) is the partition function of the Gibbs distribution.

If v(z) = 0 (i.e., the birth and death rates are equal), then the homogeneous equation

(3) has a solution u(t, z) =const. In the presence of a non-negative potential, the problem

ou

5 = (L +v(x))u, u(0,2) = C = const., (4)

may exhibit two significantly different types of large time behavior. If operator H has a
positive eigenvalue )¢ (the largest eigenvalue has a positive eigenfunction, ground state,
¢o(z)), then the solution of the problem (4) grows exponentially in time on any fixed
bounded domain D C R¢. This is a manifestation of an instability under local perturba-
tion (by the potential v). If the spectrum of H belongs to (—oo,0], then in many cases
the density wu(t,z) remains bounded as t — oo, and one can expect the existence of a
steady state for the perturbed problem.

The fundamental difference between the classical Schrodinger operator and the Hamil-
tonian H under consideration is that the potential term in the Schrodinger operator is
a relatively compact perturbation of the Laplacian, but now this term is not relatively
compact with respect to the operator £. In order to overcome this difficulty, an essential
restriction on v will be imposed: in majority of cases we will assume that 0 < v(z) < x. In
the context of population models, this condition precludes the scenario where the growth
of the population in a single point overwhelms the ability of the population to spread. It
automatically holds in the case of the contact models.

The problem of the existence of a ground state energy Ao(v) > 0 was discussed in
the recent paper [11]. The central idea of the approach in [11] is similar to ideas used in
2], [3], but the setting is different. Let us stress that the results in the paper [11] were
based solely on the Perron-Frobenius theory. Here we impose additionally the symmetry
condition a(y) = a(—y) that leads to the self-adjointness of £ and allows us to provide a
detailed spectral analysis of £ or H.

In this paper we will study:

a) The a.c. spectrum of £ and H. Conditions for the spectrum to be pure a.c..

b) Examples of operators £ with the point spectrum imbedded into the a.c. one.



¢) The discrete spectrum outside of the a.c. one; in particular, the difference in
the properties of this spectrum for operators H with recurrent and transient underlying
random walks (an analogue of the properties that hold for the standard Schrédinger
operators).

d) The asymptotic behavior at infinity of the ground state ¢q(z).

e) The propagation of the population front when the ground state exists and conver-
gence of the solution of (4) to a bounded solution as ¢ — oo in the case of absence of
positive spectrum.

Certain results for operator H on the lattice Z¢ (where the situation is similar and
simpler) can be found in [13], [14], [15].

2 Spectral analysis of operator £

After the Fourier transform, operator £ becomes the operator of multiplication by function
x(a(k) — 1), where @ = a(k) is given by

) = [ e Datgy = [ costhphat)dy. )
From (2) it follows that function @ is real-valued and
a(0)=1; Ja(k) <1, k#0; a(k)—0 as k— oc. (6)
We will assume that function a satisfies the following condition:
ae€ L'RY, (7)

which is natural to guarantee the continuity of the jump distribution density a(y).

Consider a more general operator than £. Let B : L2(RY) — L2(R?) be an operator of
multiplication by a smooth real-valued function g = p(k), i.e., Bo(k) = B(k)o(k). Denote
the A-level set of the function g by fS,, i.e.,

Br={k € R": B(k) = A}. (8)

If S is a set in R, then its Lebesgue measure will be denoted by m(S), and m,(S) will
be used instead of m(S) when d = 1 (notation pu is preserved for the spectral measure of
operator B).

Lemma 2.1. Operator B has the following properties.

(1) The spectrum of B coincides with the closure of the range of function [5.

(2) The point spectrum of B consists of points \ for which m(By) > 0. All the eigen-
values have infinite multiplicity.

(8) If for some open interval A C SpB,

m(Sa) =0 where Sa ={k € R*: B(k) € A, VB(k) =0}, (9)

then SpB is absolutely continuous on A.
4) If B is analytic and not constat, then the spectrum of B is absolutely continuous.
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Proof.! The first statement is obvious. The second one is also trivial. Indeed, each
function with the support in the set () is an eigenfunction of B with the eigenvalue .
Conversely, if (5(k) — A)f(k) = 0, then f(k) = 0 for k ¢ (), and therefore f = 0 as an
element of L2(R?) if m(3,) = 0. Let us prove the third statement. One needs only to
show that the spectral measure y; of an arbitrary element f € L?(R?) does not have a
singular continuous component in A.

Let Ps be the spectral projection of operator B on an arbitrary interval § C A. Then
pr(0) =< Psf, f >. Since A does not contain eigenvalues, by the Stone formula, the
following relation holds for each smooth compactly supported function f:

Pof(k) = Tim - / : Wj)f f’fjgﬁ 5 = (k) (b)

where y; is the indicator function of the set {k : 5(k) € 6}. Thus the same relation is
valid for arbitrary f € L*(R%). Hence

ns(@) = [ sl

and therefore, for each Borel-measurable set v C A,

pr(y) = /Rd X (R) f(R)[Pdk,  x (k) = 1if B(k) €7, x4(k) = 0if B(k) & 7.

It remains to show that () = 0if my(y) = 0.
Assume that there exists a set v C A of Lebesgue measure zero such that

i) = [ o WIFwEdE = e >0

Using an approximation of f in L?(R?) by bounded functions with compact supports, one
can find r < oo and £; > 0 such that

/k o (K)dk > &1 > 0. (10)
<r

We split the support of y, in the ball |[k| < r into two parts: b;(o) is the subset of
the support of x., where |VA(k)| > o > 0 and by(0) is the subset where |V5(k)| < o.
Obviously m(b;(c)) = 0 and m(by(c)) — 0 as ¢ — 0. Thus the support of x, in the ball
|k| < r has Lebesgue measure zero. This contradicts (10) and completes the proof of the
third statement of the lemma.

The last statement follows from the previous one and the Weierstrass preparation
theorem. Indeed, let V5(ky) = 0. We choose ¢ such that g—]fi does not vanish identically

in a neighborhood of k = kq. Then there is a unitary transformation U in R? such that

!The proof uses P. Kuchment’s ideas suggested in our conversation.
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the function % does not vanish identically on the zj-axis, where z = U(k — ko). Hence

the Weierstrass preparation theorem implies that the equation % = 0 is equivalent to

W(z) = 0 in a small neighborhood of z = 0, where W (2) = 2V + ¢1(2")z ' + ... + gn(2')
is a Weierstrass polynomial in z; whose coefficients are analytic functions with respect to
the remaining variables 2z’ € R?~1. For each fixed value of 2/, the polynomial W (z) has
N roots in z;. Thus the set {k : g—é =0, |k — ko| < d}, where 6 > 0 is small enough, has
zero measure. This implies (9) and allows one to apply statement 3 of the lemma.

[
The following three classes of densities a(y) will be considered.
1. Processes with light tails for which |a(y)| < Ce Wl and therefore @ = a(k) is
analytic in k& when |Imk| < § with some § > 0.
2. Moderate tails are defined by the condition

) = A0 oo = a2 (1)
where ag is assumed to be continuous and positive.

In both cases of the light tails and the moderate tails, the density a(y) has second
moments, and therefore @ € C?. We assume that the the covariance matrix B is not
degenerate:

o%a(k)
Wﬂk:@

3. Processes with heavy tails are defined by (11) with v € (0,2). Thus the second
moments do not exist in this case. We will assume that a(k) € C' when k # 0. This
assumption holds [1] if ¥ > 1 or 0 < v < 1, ag(y) is smooth and a two term asymptotic
expansion is valid instead of (11).

Relations (6) imply that the closure of the range of the function x(a(k) —1) is [—a, 0],
where y < a < 2y.

det B#£0, B=] (12)

Theorem 2.2. The spectrum of operator L coincides with the segment [—a,0]. The
spectrum of L is pure a.c. in the case of light tails. It is a.c. in a neighborhood of the
origin in the case of moderate tails. It may contain a countable set of embedded eigenvalues
of infinite multiplicity in the case of moderate and heavy tails.

Remark. An example with embedded eigenvalues will be constructed when a € C§°,
and therefore, a(y) is analytic and decays at infinity faster than any power.

Proof. The first two statements are proved in Lemma 2.1. Let us prove that the
spectrum is a.c. in a neighborhood of the origin in the case of moderate tails. Note
that @ € C%. Since a(0) = 1 and Va(0) = 0 (due to the symmetry of a(y)), we have
a(k) =1 — 3(Bk,k) + o(|k[*), k — 0, where the covariance matrix B is non-degenerate.
Therefore Va(k) = —Bk + o(|k|), k — 0, and function @ does not have critical points in
a o-neighborhood of the origin other than £ = 0.



The strict inequality @(k) < 1 holds if k£ # 0, since otherwise

] (1= costho gatwdy =0

for some ko # 0. The latter implies cos(kg,y) = 1 on an open set where a(y) > 0. This
contradicts the analyticity of cos(ko,y). Since a(k) < 1 for k # 0 and a(k) — 0 as k — oo,
there exists € > 0 such that a(k) < 1 — e when |k| > §. Thus item (3) of Lemma 2.1 can
be applied to the interval A = (—xe,0), i.e., the spectral measure is a.c. there.

In order to complete the proof of the theorem, we need to construct an example of an
operator with embedded eigenvalues. First we will construct a one-dimensional operator

a(lkl)

|kl

Figure 1: Function a(|k|).

with at least one eigenvalue of infinite multiplicity. Consider the function @ = a(|k|), k €
R!', whose graph is given in Fig 1. We will make it smoother later. The inverse Fourier
transform gives

1

a(x) = @[(1 —cosz)(1 — h) + (cos 2z — cos 3z)h].

If we put s = sin 2/2 here, then we will obtain that
mz’a(z) = 2(1 — h)s + 2hs(5 — 20s + 165%) = 2s(1 + 4h — 20hs + 16hs?).

For each h > 0, the quadratic polynomial in s in the right hand side has the minimum at
s = 5/8, and the minimum value equals 1 —9h/4. We choose h < 4/9. This implies that
a(x) is a density (ie., a(z) >0, [a(x)dz=7a(0)=1).

After the Fourier transform Operator L acts as multiplication by x[a(|k|)—1]. Thus, £
has a continuous spectrum [—y, 0] and two embedded eigenvalues A\g = x(h—1), A\; = —
Each Lo-function supported on [1,2] ([3,00)) is a Fourier representation of an eigenfunc-
tion of £ with the eigenvalue Ay (A1, respectively.)

In order to obtain an operator with infinitely many embedded eigenvalues, consider
the function (we will show below that it is a density)

1
T2

a(r) = Zh cos2jx — cos(2j + 1)z Zh 1, z¢e R"\{0}, (13)



where h; > 0 are chosen in such a way that
ho > Zhje3j, (14)
j=1

i.e., ho is large enough and h; decay fast enough. From (14) it follows that a(z) can be
extended by continuity at x = 0 and that series (13) with complex = converges uniformly
on any bounded region of the complex plane. Hence, a(z) is an entire function.

The Fourier image a = a(|k|) of a(z) resembles the function in Fig 1. It is a continuous
piece-wise linear function with constant values ¢, = Y372 h; on the intervals [2m —
1,2m], m > 1, and the straight line segments with the slopes —h,, on the intervals
[2m,2m + 1], m > 0. The heights of the latter segments are chosen by the continuity
condition. Note that a(0) =co=>_ h; = 1.

Let us rewrite (13) in the form

1 &Sz (4j+1)z sin(dy + a2
a(x):@]z%hjsmasm 5 :ﬂ sin —h0+zh sinx/2 |

The ratio of the sine functions on the right does not exceed 45 + 1. Thus (14) implies
that a(x) > 0. Since [ a(x)dz =a(0) = 1, function a(z) is a density.

Since the Fourier image @ = a(|k|) of a(x) has a constant value ¢, on the interval
[2m — 1,2m], it follows that A\,, = xc¢,m, m > 1, are eigenvalues of £ of infinite multiplic-
ity. The corresponding eigenspaces contain all Ly-functions whose Fourier transforms are
supported on [2m — 1,2m)].

The constructed density a(x) satisfies all the requirements of the theorem except the
smoothness of its Fourier transform a(k). In order to satisfy the latter requirement, we
replace a(x) by a(x) = cf%(x)a(xr) where the Fourier transform B\(k) of 5 is a non-
negative function with the support on |k| <6 < 1/5. We choose ¢ from the condition
[aW(z dr = 1. Then, obviously, a (1) () is a density, is an entire function, and its Fourier

transforma )(k )—cﬂ( ) B( )xa(k) is infinitely smooth. Since the support of Bk )% B(k)

belongs to the interval |k| < 26 < 2/5, function a) (k) has constant values b,, = bc,, on
intervals l,,, = [2m — 1 + 26, 2m — 260], m > 1. Here |[,,] > 1/5 and

b= [ B« B = o | By

Hence A\, = xbc,,, m > 1, are eigenvalues of L of infinite multiplicity, and the correspond-
ing eigenspaces contain all the Lo-functions whose Fourier transforms are supported on
lin-
The transition from d = 1 to arbitrary d > 1 is simple. If x = (x1, ..., 24), then one
can take a(x) =[], aM (z;).
O



3 On the random walk with generator L.

The transition density p(t, x) = P.{z(t) = z; 2(0) = 0} of the random walk with genera-
tor L satisfies the equation
pe=Lp, p(0,z)=5(x).
We will assume (without loss of generality) that the coefficient x in the definition of
L is equal to one. One can reduce the problem to this case by simple rescaling ¢t —

xt, v(z) = xo().
Using the Fourier transform, we obtain that

1 i(k,x a(k)—
p(t,x) = 2n) /Rd i k2)+t@k)=1) .. (15)

Condition (2) implies that the closure of the range range of the function a(k) — 1 is a
segment [—a, 0], where 1 < o < 2. When A € C\[—a, 0], the Green function G)(z — y)

(the integral kernel of the negative resolvent G, := —(£ — A\)™!) has the form
G ! G 16
“”ﬂ”_@maLA+A—am ' (16)

Integrals in both formulas above must be understood as the inverse Fourier transforms
in the sense of distributions, but they also can be reduced to convergent integrals. In
particular, the integrand in (16) does not decay at infinity, but we can rewrite the symbol
of the operator G as

1 a(k) 1

T h—alk)  (+r—a()+n 1+xn

a(k)
(14+X—a(k))(14+N)
—L_T + T\, where the integral kernel of

We denote the operator with the symbol by T (it acts as multiplication by

the symbol in the Fourier images). Then G, =

I+X
operator Ty has the form
]_ a[(kj)ei(k:xfy)
T\(zx—y) = dk, \¢ |—a,0]. 17
A=) = Gy /R Gra—amirn™ Al an)

The latter integral converges uniformly in z,y due to (6), (7). Similarly,

_ € i(kx)[ ta
p(t,z) = e '6(x) + 2r)? /Rd !B [efak) _ 114k, (18)

where the integral converges.
The random process z(t) with the generator L is called transient if

lim Gi(x —y)dy exists for all 2 € R%, r >0, (19)
A——+0 |y\<r



and it is called recurrent in the opposite case. Obviously, the kernel of the operator
Gy = =<1 + T, in (19) can be replaced by the kernel of T). After that, one can easily

T
(using (6), (7)) show that the process :L‘(t) is transient if and only if
/ ik < oo, (20)
R4 Cl
From here it also follows that
/ Ga(zr —y)dy — oo, >0, as A|0, (21)
lyl<r

uniformly on each compact in x € R? if the process is recurrent. Note that in both cases
the integrals (19), (21) over the whole space aproach infinity as A — 0 since

/G,\$— dy—/ / p(t,x — y)dydt = —
Rd Rd

It was shown in the proof of Theorem 2.2 that a(k) < 1 when & # 0. Thus the validity
of (20) depends only on behavior of a(k) — 1 near the origin. It follows from (12) that the
processes z(t) in the cases of light and moderate tails are recurrent in dimensions d = 1,2
and are transient if d > 3. If a slightly stronger version of expansion (11) is valid in the
case of heavy tails, then (see [1]) a(k) — 1 ~ |k|” as k — 0, and therefore the processes
with heavy tails are recurrent when d = 1, > 1, and are transient in all the other cases.

The following lemma will be needed for the spectral analysis of operator H.

Lemma 3.1. Functions p(t,z) — e '0(x) fort > 0, T\(x) for A > 0, and Ty(x) when the
process x(t) is transient are strictly positive.

Proof. From (7) it follows that function a(z) is uniformly continuous and bounded:
a(@)] < A= i Jp () dk. Put

an(z) = (a*xax*..xa)(x), (22)

where there are exactly n convolution factors on the right. Using the last relation in
(2), one can easily justify by induction that all the functions a,(z) are continuous and
bounded by the same constant A. The latter is useful to justify the convergence of the
series (23) below.

Due to the symmetry of a(z), we have

) = [ atwyat=ny = [ ey >0

Thus there exists 6 > 0 such that as(z) > 0 when |z| < . Since a(z) > 0, from the
definition of the convolution it follows that a,(z) > 0 for all n,z, and as,(x) > 0 when
|z| < nd. The latter two facts together with (18) immediately imply that

p(t,x) —e '5(x tz @ t> 0. (23)



The positivity of the first function in the statement of the lemma is proved. The
positivity of the second one could be proved similarly. Another option is to note that

Ty(z) = /Ooo[p(t,x) —e7'o(x)]e Mdt, A > 0. (24)

The formula above follows from (17), (18) and the uniform boundedness of p(t, z)—e~"0(z),
which is one of the consequences of (23). The positivity of the integrand in (24) implies
that T)\(z) > 0 when A > 0. Moreover, the right-hand side in (24) increases monotonically
when A — 40. Hence, if the limiting function Ty(z) exists, it is also positive.

O

4 Spectral analysis of operator H

We will continue to assume that x = 1.

Operator H = L+wv(z) is a sum of a convolution operator and an operator of multipli-
cation by a compactly supported potential. There is a duality between these two terms.
If H is rewritten in the form H = (£ + 1) + (v(x) — 1), then after the Fourier transform,
the first term becames an operator of multiplication by function a(k) decaying at infinity
(see (6)) and the second term becomes a convolution operator. If v is smooth, then the
spectrum of the second term is given by Lemma 2.1, and it coincides with the segment
[—1, maxv(x) — 1]. These arguments lead to the following statement.

Theorem 4.1. Let the potential v be continuous. Then the essential spectrum of operator
H contains segments [—a, 0] and [—1, maxv(z) — 1].

Proof. Let Ay € [-1, maxv(z) — 1] and v(zg) — 1 = Ag. Let

|z —xq|?

Vo (x) = (me)~W4e™ 2
Then ||¢:(z)||zz = 1 and ||(v(x) — 1)¢-(z)]|z2 — 0 as € — 0. Moreover,

elk|?

[Who(k)| = (4me) e
Hence ||Ei$€||L2 — 0 as € = 0 due to the decay of a(k) at infinity, i.e.,
(L + 1D (z)]|z2 >0 as e —0.

Thus 9. (z) is a Weyl sequence, and therefore Ay belongs to the essential spectrum of H.
The segment [—a, 0] is treated similarly due to the duality discussed above.

O

We would like to consider operators where the potential can produce only discrete

spectrum on positive semiaxis. Thus we will assume that v(x) < 1, and often that
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v(z) < 1. As it was mentioned in the introduction, this restriction appears naturally in
contact models. On the other hand, we would like to introduce a sequence of potentials
vr(z) whose action becomes stronger as R — oco. Thus we will consider vg(z) = v(z/R).
We do not need for the potential to be smooth. It can be only measurable (and bounded),
but in some cases we assume that it has a positive limiting value at the origin or is
continuous.

Theorem 4.2. Let the potential v be continuous, 0 < v(x) < 1— 6 with some § > 0, and
Jpav(z)dz > 0. Then the following statements are valid.

(1) The spectrum of the operator H = L 4 v(x) on the positive semi-azis consists of
at most a countable set of eigenvalues of finite multiplicity with the only possible limiting
point at A = 0. These eigenvalues are located on the interval (0,1 — 0].

(2) If the underlying process is recurrent, then operator H = L+ v(x) has at least one
positive eigenvalue.

(3) Let

H=H(R)=L+v(z/R), (25)

and let underlying process be transient. Then H does not have positive eigenvalues when
R is small enough. If, additionally, v(0) > 0, then positive eigenvalues exist for large
enough R.

(4) In all the cases, the largest positive eigenvalue \o(R) of operator (25) (if positive
eigenvalues exist) is simple and the corresponding eigenfunction is positive. Function
Mo(R) is a monotone function of R if v(x) depends monotonically on |z|.

Proof. In all the cases, we will assume that the operator H has form (25). One can
choose R =1 in the proof of the first two statements.

Formula 1) = /vgu establishes a one-to-one correspondence between the eigenfunc-
tions u of H with positive eigenvalues A = \; > 0 and the solutions of the problem

(I — JorGaoR)Y =0, e L?,., X>0. (26)
We put here G = HLAI + T and arrive at

(L= 7751 = VIRDWIR)Y = 0, 4 € Ly,

or, equivalently,

- (1"‘)\)?}3 >
_1+)\—’UR_

([ - \/ET)\\/Eﬁbl =0, 0, @/11 = \/EU S LQ(D)v (27)

where D is the support of w(x).
We will consider \/wT\y/w as an operator in L*(D). Since the symbol ( a(k)

. S . : . (A=a(k)(1+2)
of T is integrable, its inverse Fourier transform is bounded and the integral kernel of

the operator /wTyy/w is bounded and compactly supported. Thus operator /wTy/w

11



is compact (this is the reason to consider (27) instead of (26)). Obviously, v/wTy/w
depends analytically on A when A > 0, and

IT)\||r2 — 0 as A — oo. (28)

Thus the operator in the left-hand side of (27) is invertible when A > 1. The analytic
Fredholm theorem implies the validity of the first statement of the theorem except the
assertion that the eigenvalues belong to (0,1 — §]. The latter follows from the fact that
L <0 (and therefore H < supv(z)).

For a more detailed analysis of the set {\;}, consider the eigenvalues {y;(\, R)}, A >
0, R > 0, of the operator y/wT\y/w. Since T)(x—y) is strictly positive (due to Lemma 3.1),
the Perron-Frobenius theorem implies that, for each A\, R > 0, the operator \/wTy/w has
the largest positive simple eigenvalue i (the ground energy) with a positive eigenfunction
(the ground state), and || < p10, j > 0. Obviously, p;(A, R) = +0 as j — oco. Equation
(27) implies that the eigenvalues \; > 0 of H are defined by the equations

i\ R)=1,j>0. (29)

From (23) and (24) it follows that

o

Z +)\n+1

n:l

is a strictly decaying function of A when A > 0. From (27) it follows that w = 1+ Ty i
a strictly decaying function of A when vg # 0 and that w — v(0) monotonically as R — oo
if v() is monotone in |z|. The positivity of the integral kernel of operator /wTyy/w and
the positivity of the ground state together with the monotonicity properties discussed

above imply that the ground state

Ho(A R) = min (VuDwi, )
is a strictly decaying function of A, A > 0, and that it is increases with R if v(z) is
monotone in |z|.
Recall that uo(A, R) — 0 as A — oo (due to (28)). The monotonicity of py(A, R) in
A implies the existence of the limit po(40, R) = limy_, 40 po(A, R). From (29) it follows
that H has positive eigenvalues if and only if po(+0, R) > 1, and the largest eigenvalue
Ao(R) > 0 of H is defined by the equation

po(A, R) = 1. (30)

Hence from the Perron-Frobeneus theorem and the monotonicity of pg it follows that
the eigenvalue \o(R) > 0 is simple and monotone in R when v(z) is monotone in |z|.
Moreover, the eigenfunction u of H with the eigenvalue A\o(R) satisfies the equation (£ —
Ao +vg)u = 0, and Y1 = Jwu is the the ground state for \/wT\y/w. Thus u = Gy, > 0

12



since ¥; > 0 and since the integral kernel of operator G, = 1%)\ + T, is strictly positive
due to Lemma 3.1. This completes the proof of the last statement of the theorem. It
remains to prove statements two and three. Prior to starting the proofs, let us note that
the Perron-Frobeneus theorem implies that ug(A, R) = ||\/wTxv/w||. In particular, H has
positive eigenvalues if and only if

lim ||Vl > 1. (31)
A—=+40

Assume that the process x(t) is recurrent. Then (21) implies that ||v/wTh/w| — oo
as A — 0. This proves the second statement of the theorem.

Let the underlying random process be transient, i.e., (20) holds. The latter relation
implies that the integral kernel T)(z — y) of the operator T} is continuous and converges
uniformly in z,y to a continuous function Ty(xz — y) as A — +0. Then the operators
VwT\y/w converge in the operator norm to the integral operator ) with the kernel

vgr(r vr(y 1 a(k)ett=v)
(] T — )y - dk € C.
1_UR ol 1—UR ol ~ (2n)d /R T—ak) V€

Due to (31), H has positive eigenvalues if and only if ||Q]| > 1.
Smce functlon |To(z)| is bounded due to (20), the integral kernel Q(z,y) of operator

@ has the estimate |Q(x,y)| < \/ vr(c) \/ ve) - Hence

1—vg(z) \/ 1-vr(y)"

1 < [ 10t ey < o [ 420

Thus H does not have positive eigenvalues when R is small enough.

In order to prove that the eigenvalues exist when R is large enough, we need to show
that ||Q| > 1 for R > 1. Consider .(z) = e¥/4g=d/4e=cl?*/2 Then ||t = 1 and
Ve(k) = (em)~Ye=12/22 Obviously, 92 — 6(k) as e — +0 and

(Totbe, b.) = (2m) ™ /Rd lﬁ(—ggm@ﬁg(l@)dk — 00 as € — +0

since a(0) = 1. We assume that v(0) > 0 and choose ¢ = gy > 0 such that the left-hand
side above exceeds 2v72(0) when 0 < ¢ < gy. We have

(Qd}é:o’ ¢6o) - (27T>_d /Rd 1€(—§2k’)

where @50 is the Fourier transform of v(z/R).,(x). The latter product converges to

dz)* -0 as R — 0.

ot |? (k) dE,

v(0)9)e, (x) in Ly as R — oo, and therefore @/;\EO — U(O)TZE\O uniformly as R — oo. Hence
(20) implies that

(Qwsovwfo) — UQ(O)(T0¢an %0) >2 as R— oo.

This proves the existence of the eigenvalues when R > 1.

13



5 Asymptotics of the Green function at infinity

We will obtain here the asymptotics of the Green function G,(z), A > 0, |z| — oo, for
processes with ultra light tails, i.e., under the assumption that

a(z) < Ce ™% a > 1. (32)

We will also assume that the same estimate is valid for the gradient of a(z):
|Va(x)| < Cel*l, (33)
From (16), (17) it follows that G\(z), A > 0, can be rewritten in the form (compare

0 (23))

[e.9]

1+AJFZ 1+An+1’

where a,, is the convolution of n copies of a(x), see (22). The asymptotics of G at infinity
will be expressed in terms of the moment generating function

Ee®Y) .= /Rd e(”’y)a(y)dy, (35)

where Y is a random variable with the density a(-). From (32) it follows that the function
(35) is analytic in v and positive when v € R?. Thus it can be rewritten as

/ eV Wa(y)dy = V), v e RY, (36)
Rd

where H(v), v € R%, is analytic and real-valued.

Lemma 5.1. Function H(v) has the following properties: H(0) = 0, H(v) is even
(H(v) = H(—v)), and it is strictly convex with

B(v):=HessH(v) = |

1> 0. (37)

Proof. Relation (2) implies that H(0) = 0. The symmetry of H is a consequence of
the symmetry of a. Let us show (37). Consider the density

a,(y) = e_H(”)a(y)e(”’y), v e R% (38)

Obviously, a,(y) > 0 and [, a,(y)dy =1, ie., a,(y) is a density. Since

/ 0 (1))eE 0 dy = H+D=HE)
Rd
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we have

/ ya, (y)dy = VeI HO| ) = VH(v), (39)
Rd

Similarly,
y [ ety = CEIOR0), S
- Yiy;lay)ay = oy, ov; Ov;0v; .

The last two relations imply that B(v) is the covariance of the process with the density
a,(y), and therefore B(v) > 0.

0
Denote by H*(p) the Legendre transform of the function H(v), i.e.,

H"(p) = max[(p,v) — H(v)], (40)
where the maximum can be equal to infinity. If a finite maximum exists, then
H*(p) = (p,v"(p)) — H("(p)), (41)
where v*(p) is the solution of the equation
VH(v)=pe R (42)

Let us describe the set {p} where the critical point v*(p) exists and function H*(p) is
finite.

Denote by Sy the set of points y € R? where a(y) > 0. Recall that Y is symmetric
(see (2)), and therefore the set Sy is symmetric. Let F be the convex hull of the set S,
ie.,

v d—1
=— €57,

F=L@), » 7]

. v
where L(v) = {y : |(y,7)] < sT(¥)} is the minimal layer containing Sy and orthogonal
to v. Obviously, vectors v for which s™ () = oo combined with the zero vector form a
linear subspace M C RY. The set F is a cylinder: it is translation invariant with respect

to vectors from M, and the cross-section of F orthogonal to M is a convex bounded set.

Lemma 5.2. The following statements are valid:

1) For each p € F, equation (42) has a unique solution v = v*(p), and function (40)
is finite. Its values are given by (41).

2) H*(p) = o0 if p & F.

3) H*(p) — oo as p approaches the boundary of F or goes to infinity. Moreover,

H*(p)
Ip|

— 00 as |p| = oo.

Remark. This lemma is not valid in the lattice case.
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Proof. We rewrite (36) in the form

st

H(v)=1In /Rd e‘”'“”y)a(y)dy = ln/

eI"ay(T)dr, where ay(1) = / a(y)dy',
—st v,y)=T

(©9) (13)
and where dy’ is the volume element in R4, Here s™ = s (), a,(7) = 0 when |7| > s,
and st is a limiting point of the set {7 : a;(7) > 0}. The latter property of a; and
(43) imply that H(v) > §'|v| for each s’ < sT if |v] is large enough. On the other hand,
|(p,v)| < sT for p e F. Thus

(p,v) = H(v) = —o0 (44)

when |v| — oo and p € F is fixed. Hence, function (40) is finite. Relations (44) and (37)

imply that equation (42) has a unique solution v = v*(p) when p € F and that (41) is
valid.

If p ¢ F, then there is a unit vector vy such that s™ = s(1y) < oo and (p, vy) > s™.

On the other hand, (37) implies that H(ovp) < In Ceja, where C' is an upper bound for
la;(7)|. Thus

CGS+U

o

(p,ov) — H(ovp) > sto —1In =Inoc—InC 00 as o — oo,

and therefore the right-hand side in (40) is infinite. It remains to prove the last statement
of Lemma 5.2.

Let p — p' € OF. As above, there is vy such that sT = s™ (1) < 0o and (p/,vp) = sT.
Then

H"(p) = max{(p, o) — H(ah)] = max{(p — p', ovp) + sTo — H(ovy)]
> mgfi[—sa +Ino —InC],
where ¢ = e(p) = (p — po, Vo). The last maximum goes to infinity as ¢ — 0. Thus,

H*(p) — oo as p — po.
Let |p| — oo and v/ = np/|p|,n > 1. From (40) it follows that

H*(p) > (p,v') — H(V') > n|p| — C(n), where C(n)=maxH(n).

lv|<n

Since n is arbitrary, the latter estimate implies that %ﬁm — 00 as |p| — oo.

Consider the “phase” function

0

S=8(r,0,\) =7[H*(=) +In(1 +\)], 0<7< o0,
T

where 6 = ap ESAS 1/e. Due to Lemma 5.2, this function is smooth in (7,6, ) when

1 < s7(0) and is equal to infinity if £ < s7(#) < co. Moreover, in both cases, S — oo
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as * — s%(0). Note also that S — oo as 7 — oo. Thus, for each # and A, function S
achieves its minimum value. This value is positive since S is strictly positive. Note also
that direct calculations imply that

1 0
STT = - < HeSSH*(p)p7p >, p=, ‘p’ < S+(9)7
- T

and therefore S, > 0. Thus for each § and ), there is a unique positive point 7 = 7°(6, \)
where S has the absolute minimum value, and this point depends smoothly on # and .
Let

=90, A) == S|r=00,) > 0. (45)
Theorem 5.3. There exists a smooth function f = f(6,\) > 0 such that for each X' > 0,
Ga(z) = f(O,\)|z| =D 2 lele@N (] L o(1)), 0< N <A<1/N, |z| =00, (46)
where ¢ is defined in (45).
In order to prove the theorem, we will need the following two lemmas.

Lemma 5.4. The following asymptotics holds uniformly in y when E’Z—‘ <b<o0:

o H* (L)
%@:QWM(MMM%GHm%n%w. (47)

Iyl

Remark. Logarithmic asymptotics for a,(y) and local asymptotics for small =

be found in [16], [8].
Proof. Consider the sum S,, = X;, + ... + X,,, of i.i.d.r.v. with the density a,(y)
(see (38)). Due to the CLT,

can

law

Spy— EX1,
Py — 22 N(0,B(v)), n— oo.

vn

In fact we need the asymptotics of the density a,,(y) of the sum S, ,. Due to the local

CLT [7],
1
an,(NEX:,) = 140(1)), n— oo,
4 2 (27n) /2 /det B(y)( )
uniformly in v in every ball |v| < § < oco. The local limit theorem for densities holds
under the condition that

@™ € LY(R)
for some m > 0. This condition holds in our case due to (32), (33). We combine the local
limit theorem for a,,,(nEX;,) with (39) and obtain

B 1+ 0(1)
s nVHO) = o s WIS, e
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Function a,, is the convolution of n copies of (38), and therefore
any(y) = e ay (y)e.

Thus,

n N (v enH(V)f(l’fy)
a,(nVH(v)) = e"=00q, (nVH(v)) = 22 detB(y)(l +0o(1)),

where |[v| < B, n — oo. It remains only to choose v = v*(¥).

Lemma 5.5. There exists a constant ¢ such that

lan(y)| < 3D ywhen % > 1. (48)

Remark. This estimate shows that a,(y) decays at infinity somewhat slower, but

similarly to a(y) (see (32)). The estimate will be used when % is large enough.

Proof. We write a(y) in the form a(y) = e 2¥“b(y), Then b € L' due to (32).
Consider the integrand in the convolution of n copies of a(y). We combine together all
the exponents and all the factors with function . Then we estimate the product of the
exponents by its maximum value. This implies that

lan(y)] < (maxe™2)|ba(y)], L=y -y + |y —y@)e 4 4 [y

where b, is the convolution of n copies of the function b. It is obvious that L has the
minimum value when all its terms are equal, i.e., L > n(%)a It remains to note that
b, (y)| < C™ = €™, where C = ||b]|1, ¢ =InC.
O
Proof of Theorem 5.3. We represent G (z), = # 0, as the sum G(z) = G; + G2 +
G3, © # 0, where G; contains terms from the right-hand side of (34) with small values
of n, Gy contains terms with large values of n, and G5 contains terms with intermediate
values of n. We do not need to worry about the delta-function in the right-hand side of
(34) since we assume that x # 0. To be more exact, the splitting of G,(z) depends on
the values of = and A, and is defined as follows.
Let s > 1 be an arbitrary number such that

1
5t“—2<pt—c+ln(1+/\)>0 for t>s, (49)

where ¢ = ¢(0,\) and ¢ > 0 are defined in (45) and Lemma 5.5, respectively. Function G,

is the sum of terms from (34) with n such that % > s. Function G5 consists of terms with
l=|
n

< s1, where s; is an arbitrary number from the interval (0, @) The inequalities
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51 < |z—| < s hold for the terms in Gs3. Let us show that G; and G5 do not contribute to
the asymptotics of G (z).
Since s > 1, from Lemma 5.5 and (49) it follows that

G, <C Z encf, M)a In(1+X)] <C Z e 2<p —C Z 6724p|x| < |23‘€ 24p|:1:\

n<l|z|/s n<l|z|/s n<l|z|/s

This term is exponentially smaller than the right-hand side in (46).
Lemmas 5.4 and 5.1 imply that a,(x) are uniformly bounded when I | < s;. Hence

Gy, <C Z e In(1+A) < ¢ e~ l2ln(1+A) /51 < Cle—‘a@‘“(‘p—&-'y)’

nz|z|/s1

where 7 > 0 since s; < In(1+3)

side in (46).
Let us evaluate G35 now. We have

_ an () _ —d/2 T\ —n[H*(Z)+In(1+\)]
Gi= Y grgms X e (1+ (1))

n: 31<%<s

. Hence G5, is also exponentially smaller than the right-hand

n: 31<|%‘<s

where g(£) = Cldet B(v*(£)]7"/2. We introduce 7, = 2 and rewrite the last formula in
the form
Gy= Y |7 Ph(r)e MmO (14 o(1)),
n: 1/s<mp<1/s1

where h(7) := 77%2g(L) is infinitely smooth on the segment [1/s,1/s;]. Since n > |z|/s
here, the remainder terms o(1) in the formula above vanish uniformly in n when |z| — oo
(see Lemma 5.4). Besides, all the terms in the right-hand side are positive. Hence, it is
enough to prove the statement of the theorem for

wi= > |a[Ph(r,)e SO, (50)

n: 1/s<mp<1l/s1

Recall that S has the absolute minimum value (6, \) when 7 = 70, We fix an
arbitrary ¢ > 0 and choose a 6 > 0 such that |S;| < & when |7 — 7(¥| < §. Since
S(1,0,\) — @(0,\) > 41 > 0 when |7 — 7] > § and the number of terms in (50) has
order O(|z|), formula (50) can be rewritten as follows

u = Z |I|_d/2h( e —|a|S(mn,0,A) +0(e —lzle( M)Jm]) (51)

n: |m—70)]<§

In order to obtain the asymptotics of u, we will show that function (51) is close to the
integral
I = ‘(L‘|(2_d)/2 / h(T)e_‘wls(T’e’)\)dT
|[T—7(0)]<6
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when |z| — oo. Then we will apply the Laplace method to get the asymptotics of I as

Let I,, = [T, Tnt1], and let [ be the union of [, for all n such that |7, — 7| < §. Since
the interval [7(0) — 6, 7(©) + §] of integration in I differs from [ by two small intervals near
points 70 £ 6§, and S — ¢ > 5 > 0 there, we have

I = |z|92 / h(r)e SO0 g7 4 Ot le@NFRly (3] 2 oo,
l

We represent the integral over [ as the sum of the integrals over [,,, and then write each
of the latter integrals as the value of the integrand at an intermediate point 7,, + 0, 0 <
on, < 1/|z|, multiplied by |l,| = 1/|x|. This implies
I= Z 2|2 h(7,, + 0, )1 TnFond N O lelle @) ) o,
n: |7 —70)]<§
Since
|S (7 + 0ny 0, A) — S(10,0,N)| < max |Sr|on < e/l|zl,
[r—7(0)]|<s

and ¢ is small, we have
ef\x|S(‘rn+0'n,0,)\) _ €7|I‘S(Tn,9,)\)(1 + 7771)7 ‘nn’ < 2.

The function h is smooth and bounded from above and below by positive constants. Hence
h(Tn + 0n) = h(7:)(1 +O(1/|x])). The last two relations allow us to rewrite I in the form

I= Y |z 2h(r,)e ST (148 )+ O(e PO g | < 3e, 2] = oo
n: |7 —70)]<§
Hence
7 -
TS 2 TR I < (14 39), ol o0, (52)

n | —10|<5

where I = I + O(e~I#le(@:)+2]) " To complete the proof of the theorem, it remains only to
replace I by its asymptotics as |x| — oo given by the Laplace method, and then combine
(52) (where ¢ is arbitrary small) with (51).

[

6 Propagation of the front

Let uw = u(t,z) be the density of a population with initial density wuo(z) being a non-
negative continuous function with a compact support. It satisfies the equations

ou
o (e, u(0.8) = uole). (58)
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We assume that the potential v is non-negative, continuous and has a compact support.
If the Hamiltonian H = £+ v has a positive ground state energy, then the expected total
population | R u(t, r)dr grows with time, and an important question is to describe the
location of the propagating front F'(t) := {u(t,z) : w = 1}. This problem will be studied
in this section when the transition density a(y) has an ultra light tail, i.e., (32) holds.
However, in the supplementary lemmas below we assume only that the transition density
a(y) has a light tail, i.e., |a(y)| < Ce™?¥ with some § > 0, and therefore a(k) is analytic
in k£ when |[Imk| < . We also will extend assumption (7) somewhat by requiring that

[a(k + i)l pryy <O, 7| < e, (54)

for some gy < 4.
The following lemma can be proved by repeating the standard arguments used to show
that Fourier transforms of L;-functions decay at infinity.

Lemma 6.1. Let a(y) have a light tail. Then the function [a(z)|, z = k + i, decays
uniformly in T in each region |T| < 6y < 0 when |k| — oo.

The next lemma provides an estimate for the transition density p given by (15).

Lemma 6.2. Let a(y) have a light tail and (54) hold. Then there ezist constants o < 00
and C < oo such that the following estimate holds

p(t,x) < Cteost=elel o #£0,
for small enough € > 0.

Proof. We write p in the form (18) and omit the first term on the right since we
assume that x # 0. From Lemma 6.1 it follows that R in the second term in the right-
hand side of (18) can be replaced by R? + it, |r| < 6. Thus

—t
p(t,x) = (26—)6!/ w(t,2)e!®dk, z=k+ir, |r| <06, w:=e"D -1 z+£0. (55)
v Rd
Note that

w(t, )| < taG)), = =k+ir,
if t|a(z)] <1 or tla(z)| > 1 and Rea(z) < 0. If t|a(z)| > 1 and Rea(z) > 0, then

lw(t, z)| < 28R < ot[a(2)|eRR) < Ctfa(z)|et s PRAE) 2 =k + i, (56)

where the supremum is taken over k € R Since @(0) = 1 (see (6)), we have that
sup Rea(z) > 1/2 when |7]| is small enough. Then (56) is valid in all the cases. We will
take 7 = ex/|z|, € < gy with small enough €y > 0. Then (55), (56) and (54) imply that

p < CtettupRea)—l=¢lzl o — p 4 jr ¢ < g,
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In order to complete the proof of Lemma 6.2, it remains to show the existence of an
a such that
Red(k +i7) — 1 < ac?, ke R%, (57)

if £ > 0 is small enough. Due to Lemma 6.1, there exists R < oo such that (57) holds

with @ = 0 when |k| > R. Estimate (57) with |k| < R and € > 0 is small enough follows

from the Taylor expansion since a(z) is smooth (analytic), a(k) is real, and Rea(k) < 1.

[l

The asymptotics of the Green function G (z), A > 0, as |z| — oo, will be used below

(see Theorem 5.3) and therefore, it will be assumed that a(y) has an ultra light tail, i.e.,
(32) holds.

Theorem 6.3. Let u be the solution of the problem (53), where the transition density
a(y) has an ultra light tail, (54) holds, and operator H = L 4+ v(x) has a unique positive
ergenvalue A = Xg.

Then the front F(t) has the form |z| = %T;;;nt + O(1), t — oo, where ¢ is defined
in (45). The density u grows (decays) exponentially in time uniformly in x in any region
inside (outside, respectively) the front whose distance from the front exceeds vyt with some
v > 0.

Remark. In the case of light tails, the total number of positive eigenvalues of operator
H is at most finite. This will be proved elsewhere. If there are several positive eigenvalues,
then each of them generates its own front. Since it is not clear which of them propagates
faster, the total front of the population can be obtained as the maximum of the fronts
generated by individual eigenvalues.

Proof of Theorem 6.3. The spectrum of the operator H = £ + v consists of the
interval [—a, 0] and a point \g > 0. Using the spectral decomposition theorem, we obtain
that .

u(t,z) = / eMdE\ugd\ + cogo () e, (58)
where F) is the spectral projection operator, ¢g is a normalized eigenfunction with the
eigenvalue \g, and ¢y = (ug, ¢g). Denote by w the first term in the right-hand side above.
Obviously, ||wl|z2 < ||ug||z2 for all ¢ > 0. We will show that the front is defined mostly by
the second term in (58). An estimate on w is needed to justify this fact.

Function w satisfies the relations

— — Lw = —v(z)w, u(0,z) = up(x) — codo(x),

ot

and therefore w = uy + uo, where

Uy = / / p(t — 7,2 — y)v(y)w(r,y)dydr, uy = / p(t,x — y)luo(y) — codo(y)]dy.
0 JRd R
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Since ||[vw||zr < Cllw||g2 < C, from Lemma 6.2 it follows that
t
luy| < C/ teo’ el gy = Op?eostelel (59)
0

when z does not belong to the support of v and € > 0 is small enough. We write u, as
the sum wuo; + ugy by separating the terms in the square brackets in the expression for
uy. Obviously, an estimate similar to (59) (with the factor ¢* replaced by t) is valid for
U1 when x does not belong to the support of uy and € > 0 is small enough. In order to
estimate uge, we note that equation (£ + v)pg = —Aogo implies that ¢pg = —G, (vep) has
the same asymptotics at infinity as G,, which is given by Theorem 5.3, i.e.,

60 = g(0, Mo)|z|1= 2O (1 1 0(1)), 2| — 0. (60)
From (18), Lemma 6.2, and (60), it follows that

|ugg + Coeft(bo(a:” <C ) teo‘EQt*E|I*y|e*7|y\dy
R

with some v > 0. Thus,
2
|U22| < C(l + t)eas t—€|x\'

By combining estimates for wuy, us, use, we obtain that
jw| < C(1+#2)e = (61)

when = does not belong to the supports of v and ug, and € > 0 is small enough.
In order to complete the proof of the theorem, we split R? in the following regions
that depend on time. The central region Dy C R? is defined by inequalities

1
5 < Cogb()(l’)e)\ot < 2.

Asymptotics (60) implies that the solution of the equation cygy(z)e*! = ¢ has the form

|z| = % + O(1), t — o0o. We denote the remainder term by O;(1),O2(1) when

¢ = 1/2,2, respectively. Here O;(1) > Oy(1), and D, can be rewritten, for large ¢, as
follows

/\0t + lllt )\0t —f- lllt
———+05(1) < —————+ 04(1 t :
(97 )\0) + 2( ) |$C| (97 )\0) + 1( )7 — 0
By D; C R? we denote the region where one of the following inequalities hold as ¢t — oo:
—gx_—+01 or —+Ol§x§—,
02 =S Ty PO g T RS0G5,
where v is arbitrary small. Finally, let
Qo =)t (Ao + 7)1

Dy ={x: |z| < Y, Dy={z: |z| >

90<97 )\0)
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Since copo(z)e*! grows exponentially in ¢+ when x € Dy, estimate (61) with ¢ =

0 implies that u, z € D,, grows exponentially as t — oco. Since cydp(z)e*! decays

exponentially in ¢ when = € Ds, estimate (61) with small enough ¢ > 0 implies that

u, x € Ds, decays exponentially as ¢ — oco. Thus front F(t) belongs to D] Dy. From

(61) with small enough e = 0 it follows that w decays exponentially when z € Dy, t — 0.
Hence u > % or u < % when z € Dy and ¢ is large enough, i.e., F(t) C Dy as t — oc.

O

7 Limit of the population density as ¢t — oc.

Assume now that the Hamiltonian H = £ + w does not have positive spectrum. Then
one can expect that the total population does not grow with time and the population
density has a limit as ¢ — co. We will prove the latter facts under a somewhat stronger
assumption than the absence of the positive spectrum. Recall (see Theorem 4.2) that the
absence of the positive spectrum requires the underlying process with the generator £
to be transient. Moreover, the potential has to be small enough. Additionally, we will
assume that the norm of the operator Gyv in the space C' = Cy(R?) of continuous bounded
functions (||u||¢ = sup,|u|) is less than one. Here Gy is the operator defined in (16) and
Govp := Go(vh). At the end of the section, we will provide an estimate on v that implies
|Gov|| < 1. We do not impose any restrictions on the tail of the transition density a(y).

We will consider the population with a constant initial distribution, i.e., the density
u=u(t,r) € C" = (5., C" is the solution of the problem

ou

5= (L +v(x))u, u(0,z) = 1. (62)
Here T is arbitrary and C7T is the space of functions that are continuous in (¢,z) and
bounded when z € R*,0 <t < T, with [|ullcr = sup, ,|u|. We are not going to discuss
the uniqueness in the space C’. Instead we study a specific solution in C” that can be
obtained from the corresponding integral equation (see more details in the proof of the
theorem below).

Theorem 7.1. Let H = L + v not have positive spectrum and ||Gov||c < 1. Then the
solution v = u(t,x) € C" of problem (62) has a limit in the space C' as t — oo and
limy oo u = (1 — Gov) 1.

We will need the following analogue of Lemma 6.2. Denote by P, f solution u = u(t, x)
of the unperturbed problem

w=Lu, t>0, u0,2)=f(x)€ Ceom,

that is obtained by convolution with the fundamental solution (15):

w=Rf = [ plta =iy
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Lemma 7.2. Let p(t,x) be the transition density of a transient random walk with the
generator L. Then for each f € C with the support in the ball |x| < R and each T' < o,
the function P,f belongs to CT, and

[P fller < C(R,T)| fllc-

Proof. From (18) it follows that P,f = e~ f + e "F~'w, where the second term is the
inverse Fourier transform of w = [e/@*) — 1]J?(/<:) It is enough to prove the statement of the
lemma for the term F~w. Since |f(k)| < C(R)||f|lc and [|e@® — 1||.1 < C||Ta(k)||p =
CT (due to (7)), it follows that F~'w is continuous in z and |F~'w| < C(R,T), t <
T. Obviously, w as element of L', depends smoothly on t. This implies that F~lw is
continuous in (¢, z).

[

Proof of Theorem 7.1. From the Duhamel’s principle, it follows that every solution
u € C" of (62) satisfies the equation

u=1 +/0 P,_s(vu(s,-))ds. (63)

Equation (63) is uniquely solvable in CT and its solution satisfies (62). Theorem 7.1
concerns this solution u. Indeed, the unique solvability of (63) follows immediately from
the facts that equation (63) is of the Volterra type and the operator Pw : C' — C' is
bounded uniformly in ¢ € [0, T]. Moreover, solution u € C7 can be obtained by iterations:

U= Z(Qt)nla Qtf = /0 Pt—s(vf<8> ')7 t S T. (64)

It remains to find the limit of u as t — oo.

Assume that f(s,z) has the following properties: f > 0, f(s1,2) > f(s2,2) when
s > Sy, and there is a limit fo(x) = lims oo f(s,2) € C. Then @Q,f has the same
properties as f and

Qif T Go(vfo) as t— oo (65)
Indeed,

Qif = /0 p(s,z —y)v(y)f(t — s,y)dyds. (66)

The latter relation and Lemma 3.1 imply that Q;f > 0 and @,f is monotone in t. An
upper bound for @;f can be obtained by putting ¢ = oo in the right-hand side of (66).
Since the process with the transition density p(t,z) is transient, it follows that

/0 " (s, — y)ds = Golx — ),
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and therefore Q,f < Go(vfy). Thus Q. f has a limit as t — oo and limy_,o, Q¢f < Go(vfo).
The lower bound for lim; ., Q;f is the same, as also follows from (66):

t/2 t/2
Qif > /0 p(s,z —y)o(y) f(t —s,y)dyds > /0 p(s,r —y)v(y)f(t/2,y)dyds.

By passing to the limit in the last inequality as ¢ — oo, we obtain that lim; ,. Q;f >
Go(vfo). Hence, (65) is proved.
Using (65), one can easily show by induction that (Q¢)"1 1 (Gov)™1. This and (64)
complete the proof of the theorem.
O
We will conclude this section by providing a sufficient condition for the estimate
|Gov|| < 1.

Lemma 7.3. The following estimate holds
1 |a(k)o(k)]
G < dk.
” O'UHC = ||U||C+ (27T)d /Rd 1 —a(k)

The statement follows immediately from the relation Gy = I + Tj, where Ty is given
by (17).
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