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Abstract
In this note, we are interested in the regularity in the sense of total variation
of the joint laws of multiple stable stochastic integrals. Namely, we show that
the convergence

‘C(Idl(ffb)v s 7Idp(f;g)) = ‘C(Idl(fl)v s 7Idp(fp))7 n — +00

holds true as long as each kernel f converges when n — +oo to f; in the
Lorentz-type space L*(log, )%~1([0,1]%) for 1 < i < p. This result generalizes
[4] from the one-dimensional case to the joint law case. It generalizes also [6]
from the Wiener-Ito setting to the stable setting and [5] in the study of joint
law of multiple stable integrals.

Keywords: Convergence in variation, Multiple stochastic integrals, Stable
process, LePage representation, Method of superstructure.
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1 Introduction

In this paper, we deal with the regularity of the joint laws of multiple stable integrals
(MSIs)
L(f) = fdM (1.1)
[0,1]4
with respect to their integrand f. Here and in the sequel, M is an a-stable random
measure on ([0, 1], B([0,1])) defined for 0 < oo < 2 on a probability space (2, F,P):

S BdA

£ 1/«
M(A) = S, (A(A) /e A

,O) , AeB(0,1])
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where A is the Lebesgue measure and 3 : [0,1] — [—1, 1] is the skewness intensity of
M, see Samorodnitsky-Taqqu in [14, Section 3|. Moreover, for o > 1, the measure M
is assumed to be symmetric (that is: 5 = 0).

The MSIs are a generalization of multiple Wiener-1t6 integrals (MWTI). A broad
litterature is devoted to the study of MWIs and it is natural to investigate which
properties of MWIs remain true in the stable case.

The MSI in (1.1) is defined for kernel f in a Lorentz-type space:

L*(log ) 1[0, 1]%) := 2 f:[0,1]? - R *(1+logy [N dA?
Fe 1 om0 = {f: 0.1 R] [ 171700+ 1og, 1) ax')

where log, # := log(z v 1). The main feature of MSI is given by the Representation
theorem which gives an insight into the discrete structure of MSI. It shows that I,(f)
can be represented in law by a multiple LePage-type series

Sd(f) = Cg/a Z Yiy * "Vidrl:l/a T Fitil/a f (Vila SRR Wd)? (1'2)

where C, = (J; ™ *sinz dz)™' is a normalization factor, (I';);»o is the sequence
of arrival times of a standard Poisson process and (V;,7;)i~0 are independent and
identically distributed random vectors with V; uniformly distributed on [0, 1] and
v; = +1 with conditional laws

1-B(Vi)

1+ 5(V;)
2 '

P(y=-1[V;) = 5

P(yi=+11V;) =
Moreover, the sequence (I';);~0 and (V;,7;)i>0 are independent.

The Representation theorem shows that MSIs are also related to random
multilinear forms (see [10]). For a complete account on the construction of MSI,
we refer to [3| and references therein. The laws of MSIs have been studied by severals
authors. We briefly review some results on the law of MSIs.

In [13], the tails of I,(f) is expressed in terms of f.

In [11], the regularity of the sample path of a process defined by an integral
like in (1.1) is related to the smoothness of the kernel.

In [12], the independence of MSIs is studied in terms of the kernels, generalizing
the MWTI case of [15].

In [5], the existence of the densities for the joint laws of MSIs is studied,
generalizing the MWT case of [§].

In this article, we go further in the study of the joint laws of MSIs than in [5]
and we study their regularity in the sense of total variation norm. More precisely,
given dy,...,d, the dimensions of p MSIs, we study the convergence in variation of
the joint laws

([dl(f{l)a'-wldp(fg)) (13)
for integrands

St = fiin L*(log, )™ 1([0,1]M), ..., fi — fp in L*(og, )~ '([0,1]%).  (1.4)

This is a generalization of [4] which deals with one-dimensional law of MSIs
(p = 1 in our setting). This is also a generalization of [6] where the convergence in
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variation of joint laws is investigated for MWIs (a = 2 in our setting). In this paper,
we deal with arbitrary p € N* and arbitrary « € (0, 2).

Moreover, since the densities of the joint laws of MSIs exist (under rather broad
conditions, see [5]), the convergence in variation of the law states also the convergence
of the densities in L*(RY).

The paper is organized as follows. In Section 2, we start giving some notations
yet used in [5]; they will be used all along this note. Next, we state the convergence
result in Theorem 1. The sequel is devoted to the proof of Theorem 1. The problem
is first reduced in Sections 3 and 4. In Section 5, we use the method of superstructure
to reduce to the study of finite-dimensional functionals. Finally, in Section 6, the
convergence in variation of these functionals is shown using the results of convergence
in variation for smooth image-measures in [1] (see Proposition 1).

Note that the one-dimensional argument used in [4] (which states the one-
dimensional counterpart of Theorem 1) can not be generalized in a multidimensional
setting (at least easily). Actually, the proof of Theorem 1 relies on arguments yet
used in [6] and in [5]. But this is not a simple rewriting of these arguments. Indeed,
they have to be merged together: on the one hand, the method of stratification used
in [5] is not sufficient to yield a convergence in variation, instead we use the method
of superstructure, on the other hand, the argument in [6] relies on Gaussian analysis
which has to be replaced by stable considerations. Moreover, new difficulties appear
in the implementation of these merged arguments.

In the sequel a.s. stands for almost surely, a.e. for almost everywhere, i.i.d.
for independent and identically distributed, := means a definition, C' is a finite and
positive generic constant, pa is the restriction to a measurable set A of a measure
i, ||v|| is the total variation of a signed measure v, - stands for the convergence

of variation, L, for the convergence in probability P and finally bold characters are
used for multi-indicial notations.
2 Convergence in variation of joint laws

In this study, we shall use the same background as in [5]. We begin by reminding of
the notations of [5] that will be used all along this article:

fOI'?,-:l,...,p, Nl:d1++d“ N:Np,

o a' = (aj,...,a,) € NP a (p + 1)-partition of d;: d; = |a’| = aj +--- + a]

p?
e a=(al,... a) € (NPT,
o M, = (a§)1§i7j5p a p-square matrix with d; = > ¥_ja, for 1 < i < p and
b, =>0_ aj for 0 <k <p,

for b = (by,...,b,) € N*:



e 0, the permutation of {1,..., N} that sends for each i, k

k—1 i—1
J= bt ai+l, 1=1,... a,
u=1 s=1

to
i—1 k—1
oalf) =D di+ > al+1,
v=1 s=1

o U, : RY — RY associated to o4 by Ua(t1, ..., tn) = (toa(1)s- - s toa(N)),

e denoting II;, ;, the sub-group of IIy of permutations preserving the following
"b-blocks™ (1,...,b1), (b1+1,....b14+ba), ..., (bi+bo+---+b,_1+1,...,01+
bQ+...+bp:N);

Sieaitnl) = PSS ] et o0 ()

by a€E(b) i= 1

,,,,,

where ¢(t) = ¢(t17 s 7tN) = fl(tlv s 7tN1) o 'fp(th—1+17 s 7th>‘

Note that the previous function Sy, ;,¢p is symmetric in each b-blocks.

.....

The main result of this paper is:

Theorem 1 Let fi',..., [} be kernels converging respectively to fi,...,f, like in
(1.4). Suppose moreover the limit functions fi,..., f, satisfy the following hypothesis:

(H) Shy. baPb # 0 a.e. on [0,1]N for some b = (by,...,b,) € (N*)P
with | =N =dy + - +d,.

Then L(1a, (f7), -5 1a,(f})) =5 L(Iay (f1), -+ Loy (fp)) when n — +oo0.

Roughly speaking, (H) is a non-degeneracy condition dealing with how overlapped
are the f;’s. The same remark and the same examples as in [5] apply about condition
(H). In particular, we stress on that this condition is optimal in several examples and
coincides with the condition for the same convergence for joint laws of MWIs, see [6].
For instance,

e for p=1and d; = d, (H) is satisfied with b = d if f # 0 a.e.

o forp>0andd; =---=d, =1, (H) is satisfied with b = (1,1) if
det{(fi(t;))1<ij<p} 7_é 0 a.e.

o for p =2 and dy = dy = 2, (H) is satisfied with b = (2,2) if f; and f; are not
proportional a.e.

The global scheme of the proof is the following. First, we explain how to reduce
the problem in Section 3 (see (3.9)). Using the representation of stable integrals by
LePage series, we introduce on the Skorohod space some related functionals to be
studied (see (3.6)). Next, approximating and localizing the problem in Section 4, we
use the method of superstructure in Section 5 where the main point is to study the
convergence in variation of measures under finite-dimensional mappings (see (5.24)).
This is finally done in Section 6 with the following result from [1] and the study of
some related coefficients (see (6.26)).



Proposition 1 (Corollary 4 in [1]) Let Fj, F € WP R, R™), where p > n, and

loc
let the mappings F; converge to F with respect to the Sobolev norm || - ||,1 on every

ball. Assume that E C {det DF # 0} is a set of finite Lebesque measure. Then
NpF; !t =5 A\pFt

3 Reduction of the problem

In this section, we describe the arguments yet used in [3] and in [5] to reduce the
study of the convergence in variation of laws like in (1.3).

Representation and stable stuff. Like in [5], we first reduce the study to
random multiple LePage series. From the Representation Theorem [3, Th. 3.2|, we
have like in (1.2) the following equality of joint laws

L
(Sdl(f1)7 ceey Sdp (fp)) = ([d1 (fl)a S >[dp(fp)> . (35)
Moreover, we have from [3, Sec. 4.1.2 and 4.2.3]:
Proposition 2 Let (14,(f7),.--,1a,(f}})) be a vector of MSIs with kernels f1', ..., f}'
converging like in (1.4). Then, when n — +o0, we have

Lo (1), Lay (F2)) == (Lay (1), - - Lo, (F)).

Thanks to (3.5), we shall actually study the joint law of (Sg, (f1"), -, Sq,(f1")-
For z in the Skorohod space D (the space of cadlag functions on [0, 1]), let d6,(t) be
the jump of x at ¢ and (¢;);>o is the list of its jump-times. We consider the multi-
dimensional functional F' = (F}, ..., F,) with F; : D — R given by:

Fi(z)= ) dultr) - 0u(ta) filts,- . ta) (3.6)

t1yeeey tq.

(3

whenever the multiple series is convergent, otherwise F;(z) = 0.
In the sequel, we shall also consider the stable standard process n given by

m = M([0,t]), te€]0,1].

The sample paths of 7 live in ID; we denote its law by P. From the
Representation Theorem (in a one-dimensional case), we have

= / Log dM £ CY/* Y "3l 1p0,4(Vi)
[0,1] i>0
from which the following interpretations come
e V; i >0, are the jump-times of the stable process 7;
) C(}/ ‘T, /¢ i5 the modulus of the jump at V;, decreasingly ordered;

e ~; indicates the direction of the jump.



We deduce

F(nw) = €&/ 3wl g T fiVis - Vi)

ki,....kq, >0

= Sdz(fl)(w>7
so that L
F(U) = (Sdl (fl)’ s >Sdp(fp))‘
We define also F™ from (f7', ..., f7') like F' from (fi,..., f,) in (3.6). The convergence
in variation of the law of (1.3) actually rewrites, in our notations:

P(F)™' 2L PFY n— 4oo. (3.7)

In the sequel, we shall use the following result. This is a rewriting of Prop. 2
in terms of the functionals related to the corresponding MSIs.
Proposition 3 Let f1',..., f)' be converging kernels like in (1.4). Then, with the

. . P
previous notations, we have F" — I when n — +0o0.

Approximation. This procedure consists in the following straightforward
result:

Proposition 4 (Approximation) In order to prove (3.7), it is enough to see for
all e > 0, there is some measurable set D(g) in D with P(D(e)) > 1 — ¢ and

PD(a)(Fn)fl var, P]D)(E)Ffl. (38)
Proof: We have
|P(F™")~" — PF|
< P(F™)™ = Po (F")7H + 1 Poey (F™) ™! = Po F | + | Poy F~H = PEH|
< 2P(D(e)%) + || Poge) (F™) ™" = Poey |
< 2e + || Py (F™) ™! — Ppy F 1.

But from (3.8), the last bound is bounded by 3¢ for n large enough. This ends the
proof of the argument of approximation. O

Localization. Using the separability of D(¢), we localize the problem by the
following result:

Proposition 5 (Localization) In order to prove (3.8), it is enough to exhibit for
all z € D(e) some neighbourhood V () of x such that

Py (F")™" =5 Py F™', n— +oc. (3.9)

Proof: Since D(e) is separable, there is a countable family {z;,7 € N*} such that
D(e) = U V(z). We have limy_ o P(UL_, V(2:)) = P(D(¢)) so that for any



fixed € > 0 and k large enough, we have P(D(¢) \ A) < € where A, = U5, V(z).

Therefore, for such a k, we have:

| Poe)(F™) ™! = Poe F Y|
< | Poey(F™) ™ = Pa,(F™) | + || Pa (F™) ™" = Pa FH 4 ([ Pa(F) ' = Poy F|
<2P(D(e) \ Ap) + ||Pa,(F™") ™ = Pa, F7Y|
k
SQE—FZ“P‘/(M)(F”) PV (wi) 1”
=1
< 3¢

where the last bound comes for n large enough from (3.9). Finally, we derive (3.8)
and this proves the localization. O

Using localization, it is enough to prove (3.9). To do so, we shall use the
method of superstructure. For a general description of this method, we refer to
[9]. Like in [3, 5] with the method of stratification, these preliminary procedures
of approximation and of localization are necessary in order to implement successfully
the method of superstructure.

4 Approximation and localization

In this section, we exhibit the set D(e) required in the approximation procedure
and the neighbourhood V' (z) required for P-almost all z € D(¢) in the localization
procedure. Actually, the approximation and the localization procedures are the same
as in [5], we thus refer to the Section 3 of [5] for a precise description. Here, we only
sketch the main steps.

Approximation. Let b be given by hypothesis (H) in Theorem 1 and
t = (tl,.. ,tn) be some Lebesgue point of A, = {t € [0,1]" | Sy, s, ¢6(t) # 0} €
B([0,1]Y). The Lebesgue measure of Ay, is positive by hypothesis (H). There is no
restriction in assuming ¢ is chosen with its coordinates all distinct (¢; # ¢;, i # j). Let
e > 0 be fixed, there is a product neighbourhood V. = U x -+ x Ug of £ in [0, 1]
satisfying
UsNUS=0,i#j  and >1—e. (4.10)
We consider the following sets:

D(e) = {z €D| fori=1,2,..., N, x has at least one jump at a time in U?,

the maximal modulus of these jumps being realized only once},
D(e) = {z € D(¢) | « has an unique maximal jump on each U at Ty: ()
with TE(I) = (TUf (ZL’), . 7TU15V (I)) c Ab}
We recall from [5] the following result for the standard stable process 7:

Lemma 1 The random vector T.(n) = (Ty=(n), ..., Tz, (n)) is uniformly distributed
on V.. Moreover, fori# j, Ty=(n) and Tye (n) are independent.
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With (4.10), Lemma 1 gives:

AN(V. N Ay) 1.

P(D(e)) = Py T (Ap) = W)

The set D(e) is the set required in the procedure of approximation of D.

Localization. For the sake of completeness of notations, we recall the
localization procedure of [5]. Let € D(¢) be fixed and denote for i =1,..., N:

e t; = Ty:(z) the time of the largest jump of = in U;;
e ¢ the time of the second largest jump of x in U, |0,(t)| < [0.(¢)];

Note that by Lemma 1, the jump-time ¢; can be seen as a random variable on
(D(e), Poey/ P(D(e))) whose law is uniform on U;.

By finiteness of the number of jumps of x larger than £,/2, we select §; > 0
such that t; is the unique time of A} := (t; — §1,¢; + §1) C UF where a jump larger
than £9/2 in modulus occurs. Let the following technical conditions be fulfilled:

o /2 <1 << <gy<ep; (4.11)

1
e ) < me {80, 261, '711an {’5x<tz)’ — |5I(t;)|}, 2e1 — 80} ; (412)

.....

o B=01—0y (62 <0< 61);
o Azz(tz—ﬁ,tl‘i'ﬁ)CA;CUf

In the sequel, we consider local field | = (I,)zep. That is, for m € N*, ¢ > 0,
reals 7;, and intervals A; = (a;, b;), we define

L) = ) (anAi(S)l[sm[(tO - > (ZTilAi(S)l[s,oo[(t)>

sz (s)>e \i=1 sz (s)<—e \i=1

see |9, p. 163] for a precise definition of local fields. Roughly speaking, local fields
(I). are admissible directions for stable processes. Moreover, we note

oo ifte(a,bi), |0.(t)] >e, du(t) T >0,
we(t) = { 0 else, (4.13)

so that the jumps of x and = + ¢, are linked by 0,41, (t) = 0.(t) + c wy ().
Next, we associate the following sets to I:

o A(D)* the set of z € D such that for all ¢ with 7; > 0, x does not have jumps of
length exactly € on (a;,b;), d.(a;) < €, 6.(b;) < €, and x has at least one jump
larger than ¢ on (a;, b;),

e A(l)~ the set of z € D such that for all ¢ with 7; < 0,  does not have jumps of
length exactly —e on (a;,b;), 6z(a;) > —¢, d,(b;) > —¢, and = has at least one
jump lower than —e on (a;, b;),



Al =AD)T N A(l)~. (4.14)
The set A(l) is suitable to study the local field {. In particular, it is shown in
[5, Sec. Al, A2] that A(l) is open in D and that the local field [ is continuous on A(l).

In order to apply the method of superstructure in a multi-dimensional setting,
we consider p local fields [*, 1 < i < p, and their open set A(l*), given like in (4.14).
We select the p local fields with the following parameters: for i = 1,...,p,

e ¢; given by (4.11),
e m; = b;, given by hypothesis (H),
o A; = Ab1+...+bi71+]’ fOI‘ ] == 17 e ,bi,

e 7/ with the same sign as d,(t;) and with constant modulus 7 > 0.

In the sequel, we note £ = (I', ... 17). We have 2 € A(¢) := (_, A(I"), open set. We
shall apply the localization procedure with the following neighbourhood V' (z):

V(z) = B(z,8) N A(¢) N D(e) (4.15)

where 09 is given in (4.12).

Finally, with D(¢) and V(x) given above, Proposition 4 and Proposition 5
applies and the proof of Theorem 1 reduces to (3.9). The convergence in (3.9) is
tackled with the method of superstructure in the next sections.

5 Superstructure in D(e)

In order to prove (3.9), we use the method of superstructure in the neighbourhood
V(z) of x defined in (4.15). For a general account on this method we refer to |9, Sec.
5]. Here, we only sketch the method.

This method applies to study the convergence PF;! =% PF~! when F, and
F' are some functionals on some (), P). When we have a family of transformations

(GC)CE(R+)P7 Satisfying
PG Y P 0, (5.16)

we define the following auxiliary measures and functionals on the product space
Ve=10,€P x Y, e > 0:
_ A P
Qe = 6_p [0,e]P ® I,
Fe(e,y) = F(Gely)),
(note that F, depends on € only through its domain of definition )).

Since Q. F. ' = =~ PG_'F~'dc, for the total variation, we derive:
€ Jo,qgr

jQ.F - <5 [ p-rede

[0,¢]?

10



and from (5.16) together with the dominated convergence

lim [|Q.F, " — PF~'|| =0. (5.17)
Next, we express Q.F' as a mixture of finite-dimensional measures: we introduce
py(c) = F(Ge(y)) for ¢ € [0, €]? and we have:

€

o1 _
QF "=~ /y Aogr, "dP. (5.18)

In the sequel, we shall note ¢, = (cp;, e gog). In our setting, in order to study the laws
of ([dl(fln), . ,[dp(f;))n for f* — f, n — 400, in the space La(long)di_l([O, 1]4),
1 < i < p, we apply this method to J) = A(f) equipped with the restricted probability

law P, := Py (4 of the process n and to the functionals /" and F™" given in (3.7). We use
the family of transformations (Ge¢)ee(r, y» defined from the local fields I’, i = 1,...,p,

by 3 .
G : { All) — A(0) (5.19)
y = yt(cly)
where (¢, l,) := ¢ 1+ -+¢ P for ¢ = (c1,..., ¢,). Moreover, with a similar notation,
note that with w* defined from [* like in (4.13), we have for ¢ € (R, )?,

St (8) = 8,(0) + (c,0,). (5.20)

-----

because each term l;, 1 <4 < p, emphasizes the membership of A(l*) and does not
alter conditions to belong to A(l’) for j # i. A more detailled justification is given
in [3].

The condition (5.16) in our setting is satisfied for the family of transformations
(5.19). Indeed, in Lemma 4.1 of [3], it is shown that (G¢). defined an admissible
semigroup in the sense of |9, p. 14]. Moreover, the conditional measures of P on
the orbits of the semigroup (G.). have densities. Since (G¢). acts as a translation,
we derive (5.16) when ¢ — 0 (see (21.8) in [9] for a more detailled proof). The
convergence in (5.16) is enough for our study but we have actually more:

Lemma 2 The convergence P*GZ1 2% P* is uniform with respect to x in A(().

Proof: In this proof only, we use the setting described in Section 4 of [9]. First,
we define an equivalence relation R on fl(ﬁ) by x1Rxo if and only if there are
c',c® € (Ry)? such that Gaizy = Geaws. Let ' be the partition given by R
and © : A({) — A(()/T be the canonical projection. The equivalence classes
71 (y),y € A(()/T, are called orbits of the semigroup (Gc)e. In Proposition 4.2 of
[9], each orbit 71(v) is shown to be isomorphic (via a mapping J,) to a measurable
set C., C RP. Next, we define a Lebesgue measure A, on 7 (v) by

M (B) = M(L(BN7 (), B e B(A)

where )\, is the Lebesgue measure on RP. Moreover, the mapping J, intertwines the
action of the semigroup (G¢)e on the orbit 77!() with the action of the semigroup
of translation (7¢)c on C.:

J,Ge = TcJy.

11



Thus, we have

ezt P = |

[ petane) - [ pran)

A(6)/T A(O)/T

< [ prect - prjan)
A(0))T

< / | P T = PRV dPr ()
A(0)/T

< [P - P dFe() (5.21)
A(f)/T

In Theorem 4.1 of [9], it is shown that the conditional measures (FP,) of P on the
orbits of the semigroup (G.)c have densities. Thus P,J.' has also a density in
C, C RP. But the translation operator is uniformly continuous in L'(RP) (that is
limy, o @(- + h) = () in L'(RP) uniformly with respect to ().

Therefore, (131_13 |1P7J gt = P2JS Y| = 0 holds uniformly with respect to both

C

v and z. Integrating with respect to v € A(¢)/T', we derive that the right-hand side
of (5.21) goes to 0 when ¢ — 0 uniformly with respect to z. Finally (5.16) holds
uniformly with respect to z in A(¢). O
Applying the method of superstructure in this setting, we define as previously
multi-dimensional auxiliary functionals F* on ). and we derive as in (5.17):

1
1Q(F™)~ — P*(F™")7!| < E—p/ |P* — PG| de — 0, ¢ — 0 (5.22)
[0,e]P

uniformly with respect to n € N. We have

|PrF= — Pr(E™) 7

S|PPFT = QF T + Qe FT = Q(F) T + Qe (F) ™ = P(F™) 7| (5.23)
We deduce from (5.17) and (5.22) that the first and third terms in (5.23) can be
chosen arbitrary small for € > 0 small enough and uniformly with respect n. Note
that even if we will not use this, from Lemma 2, it holds also unifomly with respect
to x. Consequently, it remains to deal when ¢ > 0 is fixed with the term in the

middle of the right-hand side of (5.23) when n — +o00. Moreover from (5.18) and its
counterpart for index n, we can write:

_ o — 1 _ _
10 = QuUETY NS 5 [ Iy = Mo P

with ¢ny(c) = (¢ ,(c),....¢% (c)) = F™"(Ge(y)). Note that the domain of

integration above is V(z) (and not A(f)) because the method of superstructure is
applied on A(¢) with P, = Py(,). It is enough now to show for P-almost all y € V' (z),

A0.dp Py —— Apappy s 1 — +00. (5.24)
This is done in Section 6 using Proposition 1.

12



6 Study of the conditional functionals

After some algebraic calculations, we re-express the functionals ¢,, , and ¢, as ordered
polynomials. The conditional functional ¢, : RP — RP is given by

ey(c) = (pry(c),..., py(c))
Fly+aly+-+al), c=(c,...,c).

Moreover, we have

piy(c) = @iy +(c,ly))

_ Z (ﬁ <6y(sj) + <C,Wy(3j)>>> fi(s1,-..,8q;)

where (s;); is the list ot the jump-times of y € D. We obtain a polynomial in ¢4, .. ., ¢y;
we can develop it like in [5, Sec. 4.2] and finally, we have:

piy(c) = > Ba,y)c” (6.25)

la*|=d;
with, in order to simplify notations,
o = 1“301113 . c;; for a* = (af, ai, ..., a));
e B(a',y) =
> >> (TToun) (TTwysn) -+ (TTwhs) fitsrovsa)  (6:26)
{I,} partition of = s1»-sa; Jj€lo jeh jel,

1,...d;}, card Iy=ai,
where (s;); is the list of jump-time of y.

Using the polynomial expression of <p§/, the following key point is shown in [5,
Sec. 4.2-4.3]. It shall be used later to apply Proposition 1 to the measure images

A7y
Lemma 3 Under hypothesis (H), for P-almost all y € V(x), the Jacobian J,(c) :=

Op? .
det ( Y(c ) 18 non-zero for almost all ¢ € (RL)P.
o, (©) 1<ij<p 4 (R+)

Since all functionals ¢, , can be developped in the same way, we introduce also
the coefficients B(a’,y,n) defined like in (6.26) with f in place of f;, and we study
the convergence of B(a’,y,n) to B(a’,y) when n — +oo.

In order to simplify the study of B(a’,y,n), we begin with the preliminary
simpler case of coefficients B(a’, z,n) relative to x € D(e).

13



Study of the coefficients B(a’, z,n).
Lemma 4 In D(¢), we have B(a', x,n) i B(a', ) when n — +oo0.

Proof: Note that H wy(t;) # 0 if for all j € I}, t; € A} for some 1 < k < b;. Then
jel
wy(t;) = £7 with the same sign as that of the jump d,(t;). Thus [];, w,(t;) = +7%

xT

for Ab1 = by!/(by —a})! choices of t;, j € I;. The same holds true for all inner products
[Licr, wk(t;) = £7% for AZ: choices of t;, j € Iy, for 1 <k < p. Finally, we have:

( H wi(%‘)) e ( H wﬁ(@)) _ Laiteta)

Jjel J€lp

for A(a’) := A i - X A choices of index 7, else the product is zero. Using the
symmetry of the kernels fi and the nullity of f; on the diagonals, we can thus rewrite

B(a', r)

- ¥ S gt 30 (H5 )fztl,...,tdi). (6.27)

{1,} partition of A(ai) choices of brpestys €D

{17 7d} Card Ik (zk ta 410 7td

Observe that the outer sums in (6.27)

Z and Z

{1,} partition of A(a?) choices of
{1,...d;}, card Iy=ai bai p10otd;

are both finite. Moreover, the same computations hold true for the coefficients
B(a’, z,n) with fI in place of f;.

In order to study the convergence of B(a’ z,n) (with respect to n), we first
deal with the convergence of the inner sum Z ( H 5:0(15]-)) fl(t1, ..., tq,) when

tl?"'7tai j€lp
0
n — +oo and where taiy1y---»la, In 1" appear here as parameters.
When af # 0, this sum can be seen as a MSI like in (3.6). First, since for all
1<i<p, f— f; in L%(log, )% *([0,1]%), taking some subsequence (n’) C (n), the

convergence
fin/('ata’é+1> cee atdi) B f('ata’é+1> cee atdi)a n/ — +00
holds in L%(log,)%~1([0,1]%) and thus also in L%(log,)%~'([0,1]%) for almost all
baiy1y- - ld; Therefore, from Proposition 2, when a) # 0, we have
n P
Li (f Cotgigas - ta)) — Lo (fCotaipns o sta;)), n' — +oo.

Arguing like in Proposition 3, we have when n’ — +oo, for almost all
taf)—‘rl? s 7tdi

>, (H5 D) Bt ta) Z (H5 D) filty, o ta)  (628)

t1,...,t a%') j€ly t1,...,0 6 j€lp

14



where we recall that P still stands for the law of the stable process 7. Since
from Lemma 1, the ¢;’s can be seen as uniform and independent random variables
on the A;’s, the following elementary lemma applied with X = TR 1 and
Y =tgiq1,- - ta, yields the same convergence in probability than in (6.28) but with a
convergence in probability involving now all the jump-times ¢y, ... vlaistaigs - - oo b,

7

Lemma 5 Let X and Y be independent random wvariables and f,,f be some
measurable functions from R? to R. Suppose that for Py-almost all y, f.(X,y) L,
f(X,y) when n — 4+o00. Then f,(X,Y) £, f(X,Y) when n — 4o0.

Next since the outer sums in (6.27) are both finite, we derive B(a’, z,n’) £,

B(a',z) when n’ — +o0. Thus when a) # 0, for any subsequence (n') C (n), there is
some further subsequence (n”) C (n’) such that B(a’, z,n") — B(a’, z) for P-almost
all z.

If af = 0, the inner sum in (6.27) is empty and reduces to f/*(ty,...,%s ). But
taking eventually a subsequence, for almost all ¢i,... ¢4, we have fI'(t1,...,tq,) —
fi(t1,...,tq,). Since the outer sums in (6.27) are still both finite, we derive once
more that for any subsequence (n’) C (n) there is some further (n”) C (n') with
B(a', z,n") — B(a’,x), n” — +oo, for P-almost all .

In both cases (af is zero or not), the convergence in probability is proved. [

Study of the coefficients B(a’,y,n).

We deal now with B(a’,y,n) for y € V(z) and to this end, we adapt the study of
the coefficients B(a’, z,n) given in the proof of Lemma 4. First, we have to study
the jumps and the jump-times of y € V(x). Note that the (technical) choice of the
parameters of local fields I, ..., [P (see around (4.12)) are required specifically for this
study. This preliminary work has yet be done in [5, p. 66—67| for which we will refer
for a more precise justification.

Lemma 6 (Jumps of y € V(x)) Let y € V(x), the neighbourhood of x defined in
(4.15). The list of the jump-times of x is denoted (t;); and that of y is (s;);. We have

TE(y) - (10_1<t1)7 R p_l(tN))

for some increasing continuous bijection p of [0,1] realizing the Skorohod distance
between x and y. Moreover, the jump-times s;, ¢ > 0, of y satisfy:

o wisy) =0 if sp& U AL
o Wisk) A0 if sp€ U?;lAé. and s, = p~ ' (t}).

Proof: From the definition of Skorohod’s topology (see [2]), let p € A([0,1]),
the set of increasing continuous bijections of [0, 1], with

sup |z(p(t)) —y(t)] < and  sup |p(t) —t] < &y
te[0,1] t€[0,1]

where 0, is given in (4.12). We have
50(0) =26, <o)< S((t) + 25,
102(p(1))] =202 < |6, ()] < |02 (p(t))] + 202.
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First p~'(t;) € A; = (t; — B, t; + 3) because |p(t;) — ;] < 2 and &y < 3.
Moreover

1 3
|5y(p_1(tz))| > lém(tz)] — 262 > 2&?0 — 580 = 550 > &g > €.

Ift € A\ {p~'(t;)}, we have also p(t) € A} = (t; — §1,t; + 0;) because |p(t) — t| < 0y
and # = d; — d2. Whence, since

o |0.(p(t))] < eo/2 because p(t) # t; and t; is the unique time in A} when occurs
a jumps of z larger than g/2,

® 20y < g1 —e9/2 by choice of 4y in (4.12),

we have c
10,(8)] < [62(p(t))] + 26, < 50 +20, <&, <&

For t € A;,
o if t = p~'(;) then t € Ay, 0,(t)| > &, §,(¢) has the same sign as d,(t;),
o if ¢ # p~1(t;) then |d,()] < &;.
Observe moreover that for t € UF, t # p~(t;):
18y ()] < 182(p™" (£))] + 202 < [da(t)] + 202 (6.29)
because p~*(t) # t; implies |0,(p~1(t))] < [0.(t;)] and

16, (0™ ()] > [82(t:)] — 265 (6.30)

1
From (4.12): 69 < 1 4_rlninN{|5x(ti)| — |0.(¢:)|}, and from (6.29) and (6.30), we deduce:

|0,(t)] < |0y(p~"(t:))|. Then we have p~'(t;) = Ty:(y) and

(p_l(tl)a R p_l(tN)) = Te(y)

This argument justifies also the second part of Lemma 6. O

Lemma 7 In V(x), we have B(a’,y,n) £, B(a',y) when n — +o0.

Proof: We study the coefficients B(a’,y,n) just like we did for B(a’,z,n) but using
moreover the study of the jump-times of y in Lemma 6. Here, from Lemma 6,

[1es, wy(sj) = +79% for AZ} choices of s;, 7 € I, else it is 0. Doing the same

for the other products, we have

( H wi(%)) NN ( H wg@j)) _ i7a§+...+a/}i)

Jjenl J€lp
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for A(a) := A X e X Ab choices of index j, else the product is zero. Using the
symmetry of the kernels fi and the nullity of f; on the diagonals, we can thus rewrite

B(a',y)
> IR Y (Hd 5; ) Fi(s1s.vsa). (6.31)
{1,} partition of A(a‘) choices of S1y8qi J€I0

{17"-»di}7 Cal"d Ik:gﬂ;c 8a6+17"'75di

Observe again that the outer sums in (6.31)

Z and Z

{1,} partition of A(a?) choices of
{1,...d;}, card Iy=ai, Saf+1009d;

are both finite. The same computations hold true for the coefficients B(a’,y,n) with
fI' in place of f;.
In order to study the convergence of the coefficients B( “y,n), we first

deal with the convergence of the inner sum Z ( H dy(s; ) (S1,...,8q4,) when

51,...,sa6 j€lp
n — 400, where Saif1s- -+ Sd; I fI' appear here as parameters.

Like in the proof of Lemma 4 for the case with z, when a(') 7£ 0, this sum can be
seen from (3.6) as a MSI and since from f* — f; in La(log )%71([0,1]%), eventually
taking some subsequence, we derive the convergence

fzn('ﬂsa%Jrlv .. '75di) B f( ) a0+17 cee 7Sdi)

in L*(log,)%~([0,1]%) and thus also in L%(log, )% '([0,1]%) for almost all
Salt1s- -+ Sd;- Thus, from Proposition 2 when aj) # 0, we have

n P
]af)(fi ('7ta6+17' . tdz)) - ]af)(f( t ad+1s - tdz))

Arguing like in Proposition 3, we rewrite when n — +o00

> (H5 )f"tl,---, o) — > (Hé )fltl,..., 4)

ti,eent i j€lo ti,.0t i j€l
0 h)

a a

for almost all s,111,. .., Sq;- Applying first Lemma 5 and using next the finiteness of

the outer sums in (6.31), we have B(a’,y,n) L, B(a',y) when n — 400 and thus
for any subsequence (n’) C (n), there is some further subsequence (n”) C (n') such
that B(a’,y,n”) — B(a’,y) for P-almost all y € V(z) in the case where a}) # 0.

If a} = 0, like in the case for z in the proof of Lemma 6, the inner sum in
(6.31) is empty and reduces to f*(si,...,sq). But taking eventually a subsequence,
for almost all s1,...,s4, we have fI'(s1,...,8q4,) — fi(s1,...,8q4,). Since the outer
sums in (6.27) are still both finite, we derive once more that for any subsequence
(n’) C (n) there is some further (n”) C (n’) with B(a’,y,n”) — B(a’,y) for P-almost
all y.
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We thus have for P-almost all y € V(x) the convergence of the coefficients
B(a’,y,n") of (,0;,,7?; to the coefficient B(a’,y) of 90; and the convergence in probability
follows. U

Finally, we conclude now this section with the proof of (5.24). From the
expression in (6.25) and from Lemma 7, we derive for any subsequence (n') C (n),
there is some further (n”) C (n') such that for P-almost all y € V(z) we have the
convergence of ¢,», to ¢, in the local Sobolev space VVl’;C1 (RP,RP). Moreover from
Lemma 3, under (H), for P-almost all y € V(z), we have J,(c) # 0 for almost all c.
We can thus apply Proposition 1 (Corollary 4 in [1]) to derive the convergence (5.24)
when n” — +oo that is

Nodr Pty = Aoy -

7 Conclusion

For P-almost all y € V(z), the convergence in (5.24) has been derived for some
subsequence (n”) taken from any subsequence (n’) C (n). Finally, returning to the
term in the middle of (5.23), we derive for all € > 0 and for a further subsequence
(n") < (n)

lim [QF, " — Q(F) | =0.

n''—+o0
We thus have from (5.23),
i, goo | PPF ™ — PE(F™) 7Y < 3e.
Since € > 0 is arbitrary, we have
PHF") EL PR — oo
Finally, gathering together all the steps, we have: First,
PH(F")~ E5 PR n— oo
Next by localization
Pooy(F")™" =5 Py F, n— +oo.
And finally by approximation
P XL PFY n— 4oo.

We have proved the convergence in variation of L(Sy, (f1'), -, Sa4,(f}')) to

L(Sa,(f1),---,Sa,(fp)). By the Representation theorem the same holds true for the
law of (g, (f1"), -, 1a,(f2)) to those of (I4,(f1),---,1a,(fp)). This ends the proof of
Theorem 1. U
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