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Abstract

We prove a generalization of the Cameron—Martin theorem for a geometrically and stochastically com-
plete Riemannian manifold; namely, the Wiener measure on the path space over such a manifold is quasi-
invariant under the flow generated by a Cameron—Martin vector field.
© 2009 Elsevier Inc. All rights reserved.
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1. Introduction

The Cameron—Martin theorem is a fundamental result in stochastic analysis. Let P,(R) =
Cy([0,1]; R) be the (pinned) path space over R, i.e., the space of continuous functions
w : [0, 1] = R such that wo = o, the origin. Let u be the Wiener measure on P,(R). Denote
by w = {wy, 0 < s < 1} the canonical coordinate process on P,(R). Under u, the process
w 1s a Brownian motion starting from the origin. Now consider the shifted Brownian motion
wh = w + h, where h € P,(R) is a Cameron—Martin path, i.e., it has a distributional derivative h

such that

* Corresponding author.
E-mail addresses: ehsu@math.northwestern.edu (E.P. Hsu), couyang @math.northwestern.edu (C. Ouyang).
! The research of the first author on this work was supported in part by the NSF grant DMS-0407819.

0022-1236/$ — see front matter © 2009 Elsevier Inc. All rights reserved.
doi:10.1016/j.jfa.2009.05.017



1380 E.P. Hsu, C. Ouyang / Journal of Functional Analysis 257 (2009) 1379-1395
1
2 2
|h|%_f|h5| ds < o0. (1.1)
0

The Cameron—Martin theorem (Cameron and Martin [1]) asserts that the law w” of w” and
the Wiener measure p are mutually absolutely continuous. Furthermore, the Radon—Nikodym
derivative is given by

du I 5
M :exp[(h, W) — §|h|%:|,

where
1
(h, w)%:/ilsdws
0

is the Ito stochastic integral of A with respect to the Brownian motion w. It is in this sense we
say that the Wiener measure u is quasi-invariant under a Cameron—Martin shift.

A more general form of the Cameron—Martin theorem is the Girsanov theorem (Girsanov [4]),
a simple formulation of which is as follows. Suppose that .7, = {%;, 0 < s < 1} is a fil-
tration of o-algebras on a probability space (£2,.%,P) and W an .%,-Brownian motion. Let
V ={V;, 0 <s < 1} be an .#,-adapted and progressively measurable process such that

s

S
1
e(s):exp|:/Vuqu—§/|Vu|2dui|, 0<s <1,
0

0
is a martingale. Let (Q be a new probability measure defined by dQ/dPP = e(1). Then the process

s

stWs—fVudu, 0<s <1,
0

is a Brownian motion under Q.

The Cameron—Martin theorem has a generalization to the Wiener measure on the path space
P,(M) = C,([0, 1], M) over a compact Riemannian manifold M. Driver [2] found the correct
analogue of the euclidean Cameron—Martin shift w” = w + & under which the Wiener measure
is quasi-invariant. The shift should be embedded in a flow generated by a vector field D, defined
geometrically on the path space. In the euclidean case Dy, is simply the constant vector field
Dy (y) = h and the flow is given by ¢’y = y + th. For a Riemannian manifold M we define the
vector field Dy, as follows. Fix a point o € M and an orthonormal frame u, € &'(M) at o. Let
U (y) be the horizontal lift from u, along a path y € P,(M). For each s € [0, 1],

Uy R'—=T, M
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is an isometry of the two indicated euclidean spaces. We define the vector field Dy, on the path
space P,(M) by Dy(y) = U (y)h. More precisely,

Dh(y)S:U(V)ShS’ 0<s<1.

In the above cited paper, Driver showed that when the manifold M is compact and & € C 10, 1]
the vector field Dy, indeed generates a flow {¢?, r € R} in the path space P,(M) and the Wiener
measure on P,(M) (the law of a Riemannian Brownian motion on M starting from o) is quasi-
invariant under the flow. Later in Hsu [5] and Enchev and Stroock [3], the existence of the flow
and the quasi-invariance of the Wiener measure were extended to all Cameron—Martin vector
fields Dy, h € 7. If we denote by u' the law of ¢’ under the Wiener measure w, then its
Radon—Nikodym derivative with respect to i has the form

1

1
dut 1
W:exp[f(eg,dws)—if|9;\2ds} e, (1.2)
0

0

where 6’ can be expressed more or less explicitly in terms of the flow and the curvature tensor
of M and w € P,(IR") is the anti-development of y € P,(M). We have

d6!

. |
E :hs + ERICU()/)ShS, (13)

=0

where Ric, : R” — R" is the scalarized Ricci curvature tensor at an orthonormal frame
u € O(M). This relation and the flow equation

d t
d—i=Dh(€t), )=y (1.4)

gives an integration by parts formula for the vector field Dy,
f F(DpG)dp = / G(DjF)du (1.5)
Po(M) Po(M)

on cylinder functions F and G on P,(M). The adjoint operator
D; =—Dy+ Dj1

of the vector field (first order differential operator) D;, with respect to the Wiener measure u is
given by

1

. 1
DZl = /<hs + ERiCU(y)Shs, dws>.
0
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The three objects crucial to our study of the Cameron—Martin theorem are the Radon—
Nikodym derivative, the flow, and the integration by parts (through the divergence Dj'1). They
all appear in another representation of the Radon—Nikodym derivative

t

e,=exp|:/DZI(§_s)dsi|. (1.6)

0

This formula can be verified directly from (1.2) and (1.3).

The question whether there is a complete generalization of the Cameron—Martin theorem
for a general complete but possibly noncompact Riemannian manifold has been open for quite
sometime. For this generalization we need to address two problems: the existence of the flow on
the path space in an appropriate sense and the quasi-invariance of the Wiener measure under this
flow. Since the vector field is Dy (y) = U (y)h, the flow equation (1.4) involves the horizontal
lift {U(¢")s, 0 < s < 1} of the process ¢’ = {¢!, 0 < s < 1}, thus for each fixed 7, the process
¢' should be a semimartingale. In Hsu [6] the first author showed that if M is geometrically
complete and its Ricci curvature has at most a linear growth

IRic,| < C{1+rx)},

where r(x) = d(x, 0), the Riemannian distance from o to x, then the flow {¢’} generated by the
vector field D, exists and the Wiener measure is quasi-invariant. It was also pointed out there
that the existence of the flow, if properly interpreted, can be proved for any geometrically and
stochastically complete Riemannian manifold. Note that a linear bound on the Ricci curvature
implies stochastic completeness. The question was left open whether the quasi-invariance is true
solely under the condition of geometric and stochastic completeness. These two completeness
conditions are natural for our problem: geometric completeness for the existence of the flow
and stochastic completeness for the Wiener measure to be a probability measure on the path
space P,(M).

The purpose of this paper is to prove this quasi-invariance. The results of this work represent
a complete generalization of the Cameron—Martin theorem to the Wiener measure on the path
space of a Riemannian manifold.

We will prove the existence of the flow in very much the same way as in Hsu [6], but with
more care of the details in view of later applications. The expression for the would-be Radon—
Nikodym derivative (1.2) or (1.6) still makes sense. The density formula (1.2) represents the
terminal value of a local exponential martingale on the time interval [0, 1]. The Wiener measure
is quasi-invariant under the flow if we can show that the local exponential martingale is uniformly
integrable, or equivalently,

1

1
Eexp|:/  dw,) — /}9§|2a’s:|:1.
0

0

A sufficient condition for the uniform integrability is the Novikov criterion
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1
Eexp[%/ }9§|2ds:| < 00.
0

In Hsu [6], this criterion was shown to hold for sufficiently small |¢| under the above mentioned
linear growth restriction on the Ricci curvature. In the current paper, we avoid verifying the
uniform integrability; instead, we take advantage of the fact that by our construction, the flow
{¢"} is the limit of a sequence of flows for which the Wiener measure is quasi-invariant. For our
argument to work, it is crucial that {0 < e; < oo} = 1, which indeed holds under the assumption
of stochastic completeness.

The rest of this paper has two sections. In Section 2 we show by an approximation argument
that the flow equation has a unique solution. In Section 3, we show that the Wiener measure is
quasi-invariant under the flow.

2. Existence of the flow

In this section we show that the Cameron—Martin vector field Dy, generates a flow {¢’} in the
path space P,(M). We assume that M is a geometrically and stochastically complete Riemannian
manifold of dimension n. On a geometrically complete Riemannian manifold every bounded
closed subset of M is compact, which ensures that the flow will be defined for all r € R. When
M is stochastically complete, we have

pr(S,x,y)dy=1, (x,s) e M x Ry,
M

where pjys(s, x, y) is the (minimal) heat kernel of M (the transition density function of Brownian
motion on M). Under this condition Brownian motion on M does not explode and the Wiener
measure [ is a probability measure. In particular, with probability 1 every Brownian path ¢ [0, 1]
is a compact subset of M.

Remark 2.1. Let #, = {%,, 0 <s < 1} be the standard filtration of o-fields on the path space
P,(M). Then #, = A(P,(M)), the Borel o-field on P,(M) viewed as a metric space in the
usual way. Throughout this paper, we often speak of the composition F' o G (or F(G)) of two
measurable maps F, G : P,(M) — P,(M). For this composition to make sense, a measurable
map such as F is always meant to be so in the Borel sense F : (P,(M), %) — (P,(M), %),
ie., F~1%, c #,.

Remark 2.2. Throughout this paper, an almost sure statement always refers to the Wiener mea-
sure (L.

Let &'(M) be the orthonormal frame bundle of M and 7 : &'(M) — M the canonical projec-
tion. Let H;,i =1, ..., n, be the canonical horizontal vector fields on &'(M). Fix an orthonormal
frame u, € 0,(M) at 0. Let w be the euclidean Brownian motion given by the coordinate process
on the flat path space (P,(R"), %, v). Consider the following stochastic differential equation

n
dUy =Y H;(Us)odw},  Up=1u, 2.1)

i=1
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of a horizontal process U = U(w) on the orthonormal frame bundle &'(M). The projection
y = U of its solution is the stochastic development of w. By the pathwise uniqueness of
the above stochastic differential equation, the relation Jw = y defines the so-called Itd map
J: P,(R") - P,(M). The process U is the horizontal lift U (y) of y to &'(M) and at the same
time the stochastic development U (w) of w on the orthonormal frame bundle &'(M). The result-
ing slight abuse of notation U (y) = U (w) should not cause any confusion. Note that U(y) is
also the solution of a stochastic differential equation on &'(M) driven by the Brownian motion y
on M. The line integral of the solder form 8 on &' (M) gives

N

Wy = /9(odUs).

0

This procedure gives the inverse map J 1. p.(M)— P,(R") (see Hsu [7]).

Throughout the discussion we fix an R”-valued Cameron—Martin path .. The Cameron—
Martin vector field on P,(M) is defined by Dj(y) = U(y)h (see Driver [2]), where U(y) is
the horizontal lift of y. The equation of the flow generated by Dy, is

d t
D—u@ o=y 22)

Here we assume that ¢’ = {¢/, 0 <s < 1} is an M-valued semimartingale under the Wiener
measure p and U (¢") is the horizontal lift of ¢’. Note that the notation ¢’ plays the dual role
as a process {g“st, 0<s<1}andasamap¢’': P,(M)— P,(M). In the latter capacity it is a
P,(M)-valued random variable.

To prove the existence of the flow generated by Dj,, we first convert the flow equation from
the curved path space P,(M) to the flat path space P,(R") by the Itd map J : P,(R") — P,(M).
This step has two purposes. First, we will introduce a cut-off function in the flow equation on the
flat path space to deal with possible unboundedness of the curvature tensor and its derivatives.
Doing so directly on the flow equation on the curved path space P,(M) will result in a much
more complicated vector field when the equation with the cut-off function is mapped to the flat
path space by the Itd map. Second, after introducing a cut-off function, we see easily that the
flow equation in the flat path space has globally Lipschitz coefficients so that Picard’s iteration
can be applied.

The formal calculation of the pullback vector field p = J~ Dy, is well known (see Driver [2]
and Hsu [5]) and will not be repeated here. The result is

N

p(w)s =hy — / K(w); odwe,
0

where

s
K(w)s = / QU(Jw)T(Odwr, ht).
0
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Here 2 is the curvature form, which is by definition a o(n)-valued horizontal 2-form on &'(M),
and o dw denotes Stratonovich stochastic integration. To alleviate the notation, for a, b € R" we
have written £2,(a, b) instead of more precise §2,(Ha, Hb) with Ha = Z?:l H;a;. Under the
Wiener measure  on P,(M), the anti-development w = J 'y is a euclidean Brownian motion
starting from the origin whose law is the Wiener measure v on P,(R"). Conversely, under v on
P,(R™), the development y = Jw is a Brownian motion on M from o whose law is . Therefore
studying the flow equation (2.2) under the measure u is equivalent to that of the flow equation

d t
d_i =pE), Qw=w (2.3)

on P,(R™) under the measure v. Once {£'} is found, the desired flow on P,(M) is simply ¢! =
Jo&loJ L
In terms of Itd integrals the vector field on P,(R") is given by

N N

1.
p(2)s =hg + 5 /RICU(Jz)fht dr — /(K(Z)n er>,
0 0
S 1 S
K(z)s = f QU2 [z, ho) + 5 / H;Qu 2, (ej, ho)d(d', 27).. (2.4)
0 0

Here {e;} is the canonical orthonormal basis of R".

In order that the switch between the path spaces P,(M) and P,(IR") work properly it is crucial
that all stochastic processes involved are semimartingales with respect to the Wiener measures v
or w. It turns out sufficient to seek solutions in the space of semimartingales of the special form

N N

zS:fA,dr+f0fdwt, 0<s <1, (2.5)
0 0

where A and O are, respectively, R"- and O (n)-valued processes, both being adapted to the
canonical Borel filtration %, on P,(R"). Suppose that

N N

sjzngerrfogdw,. (2.6)

0 0
Then the flow equation (2.3) becomes

t

o' =1 —/K(g:k)okdx,

« 0 2.7)

t

.1
Al‘ — 01‘ f 0)‘* |:h + ERICU(JEA)I’Z] da.
0
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In order to solve these equations by Picard’s iteration we need to introduce an appropriate norm
on a semimartingale of the form (2.5) (see Hsu [5]):

1

IzI?=E [ |As]*ds +E sup |Os%. (2.8)

2 0<s<1

If the manifold M is compact, the components of the curvature tensor §2 and their derivatives
are uniformly bounded, hence the coefficients of (2.7) are globally Lipschitz with respect to the
above norm. In this case one can directly apply Picard’s iteration.

For a geometrically and stochastically complete Riemannian manifold M, we will use a cut-
off function defined on M to truncate the curvature tensor. Let ¢ : M — R be a smooth function
with compact support. We define a new vector field on P,(R"):

N

pd)(z)s =hg + % / ¢((Jz)t)RiCU(Jz),hr dt — f(K¢(Z)r, er>,
0 0

s . s o
K% (), = f B((J0)e) 2w, e he) + / ((J2)e) Hi Ru s, (e, ho)dlzh 27)..
0 0

This definition should be compared with (2.4). The new vector field uses only the values of the
curvature tensor components and their derivatives on a fixed compact region, namely, on the

support of the cut-off function ¢. We also note that K f ' € o(n). Consider the flow equation

dg®!
dt

=p*@E™), ) =w,

or equivalently, consider the integral equation

t
E‘b’[:w—i—/pd’(é‘p’)‘)d)»- 2.9)
0
We write as before
S S
g0 — / AP du + / 09 du,. (2.10)
0 0

In terms of the pair {A?"!, 0%} the flow equation becomes
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t
0% =1 —fﬂ(g‘f”k)o“d)\,

« 0 2.11)

1
1
APt = 0! f 0%** [h + §¢(J§¢’A)RicU(J§¢,A)h] dx.
0

These equations can be solved by Picard’s iteration as if the manifold is compact. The crucial step
is to show that in the norm ||z|| defined in (2.8) the vector field is globally Lipschitz continuous.

Proposition 2.3. There is a constant C such that for any semimartingales z; of the form (2.5)
with the norm defined in (2.8), we have

| p? @) = p? @) < Clizi = 2],
Let &/ and 1! be semimartingales of the form (2.5) such that

t

5=8+ / p?(n})dr.

0

Then
t
léi - < 60 — &8+ [ |}~ nj
0

Proof. Since the vector field p® only uses the components of the curvature tensor and their
derivatives on a compact subset of the manifold, the Lipschitz continuity of p? can be proved in
exactly the same way as in the case of a compact manifold, which involves nothing more than
routine bounds of stochastic integrals with respect to dw, by Doob’s inequality and those with
respect to dt by taking absolute value under the integrals. The details can be found in Hsu [5]
and will not be repeated here, but we point out an important fact, namely, even after introducing
the cut-off function, the new K¢ still takes values in the space o(n) of anti-symmetric matrices
and the corresponding 0% takes values in the space O (n) of orthogonal matrices O (n) (see the
first equation in (2.11)). As a consequence, O is always uniformly bounded. O

Proposition 2.4. There exists a unique family of semimartingales {91, t € R} of the form (2.5)
such that with probability 1:

(@) §70(w) = w;

(b) p? (&P, is jointly continuous in (t,s) € R x [0, 1];
(c) Sf’t is jointly C! int € R and continuous in s € [0, 1];
(d) (d/dnEd" = p?EP),.
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Proof. We only outline the proof here, the technical details being mostly contained in Hsu [5].
The cut-off function ¢ is fixed in the course of this proof. For simplicity, we drop the superscript
¢ wherever no confusion is likely to occur.

Let £-9(w) = w and

t

%.t,n Z%'t’0+/p(€k’n_])dk.

0

From Proposition 2.3 we have

t
”sl‘,l’l _ %-l‘,l’l—l ” < C/ ”Ek,n—l _ %.)L,n—ZH dx.
0

This inequality implies that the limit £ = lim,,_, o, £"*" exists and is the solution to (2.11). The
uniqueness is clear because we are dealing with a Volterra type integral equation. This shows the
existence and uniqueness of the solution of the flow equation (2.9) in the class of semimartingales
of the form (2.5).

From (2.9) we have (a) immediately. The joint continuity claimed in (b) follows from Kol-
mogorov’s sample path continuity criterion (for processes with two time parameters). Using this
we see that (¢) and (d) follow again from (2.9). O

Proposition 2.5. Let {£%°'} be the flow in Proposition 2.4.

(a) For each fixed t the law v®' of £%' and the Wiener measure v on P,(R") are mutually
absolutely continuous. The Radon—Nikodym derivative is given by

1 1
dv?! 1
Y exp /Of’”*A‘f’tdws——/|A‘f”|2ds : (2.12)
dv 2
0 0
We have
v ! t D (¢~
= =exp lh(S’ )dk,
0
where

1

¢ ] :
lh (w) = f<hv + E(b((Jw)s)RICU(Jw)Shs’ dws>-
0

(b) Forall (t1,1) € R x R we have almost surely,

EON o g — gbliti (2.13)
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Proof. From (2.6) and the fact that OA?’t € O(n) the assertion in (a) and (2.12) immediately from
Girsanov’s theorem. The second formula for the Radon—Nikodym derivative can be obtained
from differentiating (2.9) with respect to ¢ and use the flow equation (2.11). For (b), both sides
of (2.13) (with #; as time variable) are the solution of the flow equation with initial value & é.12
at 11 = 0, hence the equality holds by the uniqueness of solutions of the flow equation (see
Proposition 2.3). O

For each fixed r we define the semimartingale %' on the probability space (P, (M), %, 1v)
by

(Pt =Jo&% 0L, (2.14)

The maps J and J~! send semimartingales to semimartingales, therefore ¢#-! = {g“sq> T 0<s< 1}
is an M-valued semimartingale for each fixed .

Proposition 2.6. Let £?' = J 0 €' o J~1. The following assertions hold.

(a) For each fixed t the law p®' of ¢! and the Wiener measure |u are mutually absolutely
continuous and the Radon—Nikodym derivative is give by

du?! B dv®!

J L
de  dv

(b) For all fixed (11, t2) € R x R we have almost surely,
§¢J1 o §-¢,I2 — §-¢>,l1+t2' (2.15)

Proof. These properties are inherited from the corresponding properties of £? proved in Propo-
sition 2.5. O

Now we come to the main result of this section. Since the manifold is assumed to be geomet-
rically complete, we can gradually remove the effect of the cut-off function and construct a flow
for the Cameron—Martin vector field Dj,.

Theorem 2.7. Let M be a geometrically and stochastically complete Riemannian manifold. There
exists a family of semimartingales {¢', t € R} such that with probability 1:

@ ") =v;

(b) U(¢h)y is jointly continuous in (t,s) € R x [0, 1];
(c) {S’ is jointly Clint € R and continuous in s € [0, 1];
(d) d¢l/dt =U(&")shy;

(e) For all fixed (t1,12) € R x R, we have almost surely

t f __ 1+t
§IO§2—§1 2

Proof. Without loss of generality we assume that ||| < 1. We choose a sequence of cut-off
functions {¢y} as follows. Denote by Br the geodesic ball of radius R centered at o. For a
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positive integer N, we let ¢y be a bounded (uniformly in N) smooth function on M such that
¢n(x) =1 for x € Boy and ¢ (x) =0 for x ¢ B3y (see Remark 2.8 below). Consider the flow
¢Vt = ¢V in Proposition 2.6. These flows will not feel the presence of the cut-off function as
long as they stay within the geodesic ball B,y . More precisely, define an increasing sequence of
stopping times

oN = inf{s <l:r(ys) = N}
(with the convention that inf) = 1) and let Cy = {oy = 1}. Then
Cy={y € Po(M): y; € By forall s €[0, 11}.

If s < o, then the initial path ¢V 0 = {y,, 0<s <1} of the flow {¢V'} lies within the geodesic
ball By. Since ¢ = 1 on By, from (2.2) and

U (c%),hs| < Ihs| <1
we have d(gsN’I, vs) < |t| for small time ¢ and

r(eN) <d(eN, y) +r(ys) <Itl+ N.

By a routine open-closed argument with the above inequality we see that the above inequalities
will hold for all s < oy and |f| < N. As a consequence, for M > N, the flows ;“SM’t and {SN !

satisfy the same equation for all |[#| < N and s < on. By uniqueness we must have the consistency

Mty =¢N (), M =N, s<op, |t] <N.

Note that since Cy = {oy = 1}, the above equality also holds for 0 <s < 1if y € Cy. We can
now define

') =N (y)s, 0<s<on, |t|<N. (2.16)

This defines ¢/ = {¢!, 0 <s < 1} for all y € Cy. By stochastic completeness Brownian motion
on M does not explode. With probability one the path ¢ [0, 1] is a compact subset of M, hence
w{Cn} 1 1. This shows that (2.16) defines a family {¢’} of semimartingales such that

d'y)y=¢N(y), yeCy, [t <N.

We now prove the properties of the flow {¢’} listed in the statement of the theorem. To start
with, (a) follows from the fact that ’O(y) = y. The joint continuity of U (¢ N.1y . can be proved
again by Kolmogorov’s sample path continuity criterion for processes with two time parameters.
The assumption of geometric completeness is needed for this step of the proof; see Remark 2.8
below. From ¢! = J(¢"); and the definition of the Itd6 map J (see (2.1)) we have (d) as the
equality of two semimartingales for each fixed ¢. This together with (b) implies (c) and also (d)
for all s and 7.
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For the composition property (e), by (2.15) we have first

é.ZN,l] (§2N,l‘2y> — é.ZN,l]-sz.

If [t1] + |2] < N, then
;.ZN,tzy — é.tzy and §‘2N’[1+t2y — ;-tl-i-tzy

for all y € Cy. But it is clear that {2y € C,y, hence

é_2N,11 (§2N,t2y) — é.tl (é.tzy).

It follows that ¢ (¢2y) = ¢y for all ¥ € Cy, hence for almost all ¥ € P,(M) because
u{Cyi 1. O

Remark 2.8. The cut-off functions used in the proof of Theorem 2.7 exist by the assumption that
M is geometrically complete. However, even without the geometric completeness (but retaining
the stochastic completeness), we can construct a sequence of cut-off functions {¢y} such that the
curvature tensor and its derivatives are uniformly bounded on {¢ > 0} for each fixed N and that
the sequence of increasing interiors {¢y = 1}° exhausts M. Using such a sequence of the cut-off
functions, we can show by properly modifying the proof given above that a jointly continuous
flow {¢!(y), e (y,s) <t < et (y,s)} can be constructed up to its natural lifetime in ¢. This
means that lim;_, .+, i) ¢'(y, s) = dy in the one-point compactification My = M U {3),}. There
are also manifolds not geometrically complete which nevertheless has a sequence of cut-off func-
tions having all the properties used in the proof of Theorem 2.7. In this case we can construct a
global measurable flow {¢', t € R} as the solution of the corresponding integral equation in the
space of P,(M)-valued random variables. However, this flow may not have a version jointly con-
tinuous in the two parameters ¢ and s, for Kolmogorov’s sample path continuity theorem requires
that the state space M be a complete metric space (see, e.g., Kallenberg [8, p. 313]). A case in
point is M = R? with a single point removed and /&y = (0, s). While the removed point is not
needed for the existence of the measurable flow ¢’ (y) = y, + ts (for each fixed 7), it is needed if
we want to have a version of the flow that is jointly continuous in ¢ and s.

Finally we show that the flow {¢’} is infinitely differentiable in the ¢-direction.

Proposition 2.9. There is a version of the flow {¢', t € R} such that with probability one the path
1+ ¢l(y) is smooth for every s € [0, 1]. More precisely,

Ply € P,(M): ¢(y) e C*O(R x [0, 1]; M)} =1.

Proof. The proof involves repeatedly use of Kolmogorov’s sample path continuity criterion. To
start with, we have shown in Theorem 2.7 that U (¢"), has a version jointly continuous in ¢ and s,
the flow ¢! has a version jointly C! in ¢ and continuous in s, and the identity d¢!/dt = U (¢")shs
holds. Once we know that ¢” is C! in ¢, we can differentiate the stochastic differential equation
(in the s-direction) satisfied by U (¢")shs with respect to ¢ and use Kolmogorov’s criterion to
conclude that U (¢!)sh; has a version jointly C! in ¢ and continuous in s. The identity d ¢lydr =
U(¢")shs then shows that ¢! has a version jointly C 2 in ¢ and continuous in s. This argument
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can be repeated indefinitely and shows that ¢! has a version jointly C” in ¢ and continuous in s
for any positive integer m. For each m, there is an exceptional set §2,, of probability zero of the
path space P,(M) on which the assertion does not hold. By excluding from the path space the
union |, £2,,, which still has probability zero, we see that there is version of the flow jointly
continuous in s and infinitely differentiable in . O

3. Quasi-invariance of the Wiener measure

Let M be a geometrically and stochastic complete Riemannian manifold and {¢’} the flow
of the Cameron—Martin vector field Dy on the path space P,(M) constructed in the preceding
section. In this section we show that for each r € R, the law u’ of the semimartingale ¢’ is
mutually absolutely continuous with respect to the Wiener measure (.

We have shown in Proposition 2.6 that the law u™* of ¢V and p are mutually absolutely
continuous and the density function is

t

efvzexp/‘l;]lv(gN’_)‘)dk,
0

where

1

| ,
N (y) = /<hs + §¢N(VS)R1CU(V)shS’ dws>-
0

Here w is the stochastic anti-development of y. Recall that

Cy= {y € P,(M): max r(ys) < N}.

IS
For y € Cy and |A| < N we have

1

. 1
1V (y) = /<h + S Ricy), hs. dw> =2
0
and ¢V-7* = ¢=*, hence for |t| < N
t
ethexpflh({_k)d)\ défe, on Cy. 3.1

0

Since M is geometrically and stochastically complete, the flow does not explode and
w{0 < e <00} =1.

Now we prove the main result of this section.
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Theorem 3.1. The laws 1" of ¢! and the Wiener measure w are mutually absolutely continuous
and the Radon—Nikodym derivative is given by

t
du' _
W =exp/lh(§ k)dk.
0

Proof. Write X = P,(M) for simplicity. Fix N > |¢t|. Then ¢ (y) = ¢ V! (y) and e,;(y) = e (y)
for y € Cy. For a nonnegative bounded measurable function ' on P,(M) we have

[ Fean = [ FeMyan

X Cy

> f F(e™") dut — || Fllso p(X\Ciy)

X
= /FetNdM_”FHooH(X\CN)
X
> f Ferdp— | Fllooit(X\Cy)
Cn
—>fFeth.
X
Therefore we have
fFe, dung(gt)du. (3.2)
X X

By the monotone convergence theorem, the above inequality holds for all nonnegative measur-
able F. From Theorem 2.6 we have ¢V (¢N-=1y) =y . Let G = F(¢N")e; (¢V''). Then

/Fe,du = /G((N’_’)d,u

X X

= /Geﬂd,u
X

> / F(t")ei (¢ )e—sdu

Cy

— / F({’)e,({t)e_, du.

X
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Therefore

fFe,du>/F(§t)e,(§t)e_td,u. (3.3)

X X

On the other hand, from the definition (3.1) of e; and the identity ¢ = o ¢’ = ¢’~* it is easy to
verify that

é; ({t)e_[ =1.

This identity together with (3.2) and (3.3) implies

/Fetdu:/F(gt)duszdut.

X X X

In view of u{0 < e¢; < oo} = 1 this shows that  and ' are mutually absolutely continuous and
du'/du=e,. O

Remark 3.2. We have restricted our discussion in this work to the Wiener measure on the path
space over a geometrically and stochastically complete Riemannian manifold equipped with the
Levi-Civita connection. Our methods and the results remain valid for a general non-degenerate
diffusion measure on a differentiable manifold provided that (1) the diffusion process is stochas-
tically complete (i.e., with probability 1 it has infinite lifetime); (2) the manifold is geometrically
complete under the Riemannian metric defined by the diffusion measure; (3) the connection
(needed for defining the Cameron—Martin vector fields) is compatible with the Riemannian
metric and has an anti-symmetric torsion. In particular, our results remain valid for canonical
Brownian motions on Lie groups equipped with the Cartan connections.
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