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Abstract As a consequence of Haag’s theorem, to obtain a non-trivial theory, one
either works with a non-Fock representation or with a Fock representation in a finite
volume. Calculations in the Fock representation taking the N,V — oo limit with
the ratio N/V = p fixed, show the equivalence of the free Boson gas and the infinite-
dimensional Poisson measure. The N/V limit provides a way to deal with non-trivial
infinite systems using the Fock representation. However, by the very nature of the
fixed p density limit, it is unable to deal with systems with density fluctuations, a
shortcoming that is solved by the use of reducible functionals. A particularly inter-
esting reducible functional is the one associated to the infinite-dimensional fractional
Poisson measure which we recall in this work.

Keywords Boson gases - Fractional Poisson measure

1 Introduction: Density Fluctuations, Reducible
Functionals and Fractional Gases

Systems with an infinite number of degrees of freedom have, in addition to the Fock
representation, infinitely many inequivalent representations of the canonical commu-
tation relations. Haag’s theorem states that, in a theory with a space-invariant vacuum,
any representation equivalent to Fock can only describe a free system. Therefore, to
obtain a non-trivial theory, one either works with a non-Fock representation or with
a Fock representation in a finite volume. In this latter case one considers N particles
in a finite volume V. Calculations are carried out in the Fock representation and in
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the end one takes N, V. — oo with the ratio N/V = p being fixed. Thus, the N/V
limit provides a way to deal with non-trivial infinite systems using the Fock repre-
sentation. However, by the very nature of the fixed p density limit, this approach is
unable to deal with systems with density fluctuations. This shortcoming is solved by
the use of the reducible functionals to be described later on.

First, let us recall the connection of the infinite-dimensional Poisson measure to
the free Bose gas. A particularly convenient way to establish this connection, and
also to explore generalizations, is the framework of non-relativistic current algebra
of many-body systems. That is, the basic variables of the many-body system are the
smeared currents [1, 2] (see also [3, 4] and references therein)

() = / &Pxf () p ()
I (@ =/d3xJ<x>-g<x>

f and g being respectively smooth compact support functions and vector fields. The
smeared currents satisfy the infinite-dimensional Lie algebra,

o), 0] =0
[o (). J@]=io(geVf)
[J@.J®]=iJ(keVg—geVk)
each particular physical system corresponding to a different Hilbert space representa-
tion of this algebra or of the semidirect product group generated by the exponentiated

currents

U(f) = P
1% (¢tg) — @

#? being the flow of the vector field g

d
E@g @) =g (¢f )

For a system of N free bosons in a box of volume V, the normalized ground state is

AN
Qny (X1, -0, xN) = (ﬁ)

and the ground state functional

Ly () = (2n,v. Un,v () 2nv)
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1 =\
= — (/ d3xe‘f(x))
V Uy

In general, this functional determines not only the representation of U (f) but also
that of V (¢f), up to a complex phase multiplier.

In the N — oo limit with constant average density p = % (also called the N/V
limit) one obtains

L) = nll>rgo (1 + IEV/ (ei/»(x) _ 1) d3x)n
= exp (/ (eif(x) — 1)ﬁd3x) (1)

which one recognizes as the characteristic functional of the infinite-dimensional
Poisson measure. Identifying pd>x as the measure dy in the underlying space M
(see Appendix 1), the L functional may also be written as a vacuum expectation
functional. Expanding the exponential in (1)

o = [ydu . n
un=2fn!(ﬁﬂmm) @

n=0

one may write

L(f) =2, U(f)$2)

for

2=@eh,
n

11,, denotes the identity function in the n-particle space and the % factor in (2) is
recovered by the symmetrization operation.

The conclusion is that an infinite dimensional free Boson gas at constant density o
is completely characterized by the infinite-dimensional Poisson measure. However
(1) is not the most general consistent representation of the nonrelativistic current
algebra, a more general one being [2]

L@:/ﬁw@/&wuﬂfﬁwm> 3)
0

with u a positive measure on [0, co) normalized so that fooo du(p) = 1.

Physically this reducible functional represents a Boson gas with density fluctua-
tions. Among the many possible reducible functionals consistent with (3) there is a
fractional generalization of (2), namely
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B (o) ([ o),
Ly (f) = - v (/ e'-f(x)du) ()
n=0 ’ 4

(0 < o < 1), which corresponds to a vacuum state

24 =EP [EP (—/Vdu)]],,

Eé") denoting the n-th derivative of the Mittag-Leffler function [5]. £2,, differs from
£2 in the weight given to each one of the n-particle spaces.

The measure associated to the functional (4) is called the infinite-dimensional
fractional Poisson measure and the corresponding physical system the fractional
Boson gas.

In the same way as the infinite-dimensional Poisson measure completely char-
acterizes the Boson gas, the infinite-dimensional fractional Poisson measure will
characterize a “fractional Boson gas” and the remainder of this work is dedicated to
recall the main properties of this measure [6]. A detailed analysis of the mathemat-
ical properties of the fractional Poisson measure is a precondition for the rigorous
formulation of some of the already explored physical implications of fractality (see
for example [7, 8]).

2 The Infinite-Dimensional Fractional Poisson Measure

2.1 The Fractional Poisson Process

The Poisson measure 77 in R (or N) is

n(A):e_“ZZ—T

neA

the parameter o being called the infensity. The Laplace transform of = is
le ()\') —E (e)v) — e—G Z G_ekn — ea(e)‘—l)

For n-tuples of independent Poisson variables one would have
Ly (1) = eZ0ok(e=1)

Continuing A, to imaginary arguments Ax = ify, the characteristic function is
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if —
Cr 9y = = (1) 5)
Looked at as a renewal process, P (X =n) = e‘“‘;—'; would be the probability
of n events occurring in the time interval o. The survival probability, that is, the
probability of no event is
U)=e?

which satisfies the equation

d
d—tp (0) = =¥ (0) (6)
o

Replacing in (6) the derivative % by the (Caputo) fractional derivative

DY () = —1 TV@ iy © 1
(a)_F(l—a) . =) T = (o) <a<

one has the solution
¥ (0) = Eq (—0%)

with E, being the Mittag-Leffler function of parameter «

0 n

Z
Ea(Z)=r§m, zeC (7)

(o > 0). One then obtains a fractional Poisson process [9, 10] with the probability

of n events
O_Cl

n
PX=n)= TE(S[") (—o%)

Eé") denoting the n-th derivative of the Mittag-Leffler function. In contrast with the
Poisson case (o = 1), this process has power law asymptotics rather than exponential,
which implies that it is not anymore Markovian. The characteristic function of this

process is given by
Cy (M) = E, (o“ (e"A - 1))

2.2 The Infinite-Dimensional Fractional Poisson Measure

For the Poisson measure (¢ = 1) an infinite-dimensional generalization is obtained
by generalizing (5) to
C(g) = o1 duto)
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for test functions ¢ € 2 (M), 2 (M) being the space of C*°-functions of com-
pact support in a manifold M (fixed from the very beginning), and then using the
Bochner-Minlos theorem to show that C is the Fourier transform of a measure on
the distribution space %’ (M). Because the Mittag-Leffler function is a natural an-
alytic generalization of the exponential function one conjectures that an infinite-
dimensional version of the fractional Poisson measure would have a characteristic
functional

Co (¢) :=Eq ( / (€™ —1)ydu (x)) , pEDM) (8)

with & a positive intensity measure fixed on the underlying manifold M . However,
a priori it is not obvious that this is the Fourier transform of a measure on %’ (M)
nor that it corresponds to independent processes because the Mittag-Leffler function
does not satisfy the factorization properties of the exponential.

Similarly to the Poisson case, to carry out our construction and analysis in detail we
always assume that M is a geodesically complete connected oriented (non-compact)
Riemannian C*°-manifold, where we fix the corresponding Borel o -algebra # (M),
and u is a non-atomic Radon measure, which we assume to be non-degenerate (i.e.,
1 (0) > 0 for all non-empty open sets O C M). Having in mind the most interesting
applications, we also assume that @ (M) = oo.

Theorem 1 For each 0 < o < 1 fixed, the functional C, in Eq. (8) is the charac-

teristic functional of a probability measure 7, on the distribution space 9" (M).

Proof That C, is continuous and C,, (0) = 1 follows easily from the properties of the
Mittag-Leffler function. To check the positivity one uses the complete monotonicity
of E,, 0 < a < 1, which by Appendix 2 (Lemma 1) implies the integral representa-
tion

Ey (=2) =/ e vy (1) )
0

for any z € C such that Re (z) > 0, v, being the probability measure (19) (Appen-
dix 2). Hence by (9)

0 _ d 1—¢l(@a—9p)
> Co (9a—0n) Ziap = / dvy (1) > " RO (=) 10y
0

a,b a,b

Each one of the terms in the integrand corresponds to the characteristic function
of a Poisson measure. Thus, for each t the integrand is positive and therefore the
spectral integral (10) is also positive. From the Bochner-Minlos theorem it then

follows that Cy is the characteristic functional of a probability measure 7, on the

measurable space (9/ (M), €, (T (M))), Cs (9/ (M)) being the o -algebra generated
by the cylinder sets.

Foro = 1 seee.g. [11]. [ |
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Introducing the fractional Poisson measure by the above approach yields a proba-
bility measure on (.@, M), 65 (.@/ (M))). The next step is to find an appropriate sup-
port for the fractional Poisson measure. Using the analyticity of the Mittag-Leffler
function one may informally rewrite (8) as

00 (n) _ n
Cy (9) = z M (/ Dy (x))

n!
n=0

o) (n)
Ea” (= [dp ) / O PRty ) g @

n!
n=0

For the Poisson case (@« = 1) instead of Eé[” (— f du (x)) one would have exp
(— [du (x)) for all n, the rest being the same, cf. Appendix 1. Therefore one con-
cludes that the main difference in the fractional case (o # 1) is that a different weight
is given to each n-particle space, but that a configuration space [12—14] is also the
natural support of the fractional Poisson measure. The explicit construction is made
below.

Notice however that the different weights, multiplying the n-particle space mea-
sures, are physically quite significant in that they have decays, for large volumes,
much smaller than the corresponding exponential factor in the Poisson measure.

Using now the spectral representation (9) of the Mittag-Leffler function one may

rewrite (8) as
Co () = / ” exp (r / (€™ —1) du(X)) dvy(7)
0

with the integrand being the characteristic function of the Poisson measure 7y,
T > 0. In other words, the characteristic functional (8) coincides with the charac-
teristic functional of the measure fooo 7¢; dve (T). By uniqueness, this implies the

integral decomposition
o
= / usm dvg(T)
0

meaning that nl‘i‘ is an integral (or mixture) of Poisson measures 77, T > 0. The
measure dv,, (t) corresponds to the measure d i () in Eq. (3), defining the particular
reducible functional that characterizes the fractional Boson gas.

T

TR

2.3 The Fractional Poisson Measure on I’

The fractional Poisson measure has support in the configuration space I" as
constructed in Appendix 1.
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Given a measure u on the underlying measurable space (M, 28(M)) described as
before, consider for each n € N the product measure w® on (M"*, B(M™)). Since
u® (M™\M") = 0, one may consider for each A € %B.(M) the restriction of ®"
to (;Xv”, 93(/71)), which is a finite measure, and then the image measure H(A) on
(F/(‘n), 93(1“/(1"))) under the mapping sym”,,

1 = u® o (sym’y)~!

For n = 0 we set “(/(1)) := 1.! Now, for each 0 < o < 1 one may define a probability

measure 77, 4 on (I'a, #(I'a)) by

« ._gm n

Tia = P (an
n=0

The family {nij 4 - A € PBe(M)} of probability measures yields a probability
measure on (I', Z8(I")). In fact, this family is consistent, that is,

—1
n,‘f’Al an’Az DAy A YA, A€ B.(M), Ay C Ay

and thus, by the version of Kolmogorov’s theorem for the projective limit space
(I", A(I')) [15, Chap. V Theorem 5.1], the family {ng’A 1 A € B.(M)} determines
uniquely a measure nl‘i‘ on (I, Z(I")) such that

mt a=nlopyl. VA€ Be(M)

Let us now compute the characteristic functional of the measure 7 . Given a
@ € (M) we have supp ¢ C A for some A € %B.(M), meaning that

(v, o) =(paly), @), Vyel
Thus
/Fei(y“p)dﬂ,‘f(y) — /FA ei(y.wdng’/‘(y)

and the infinite divisibility (11) of the measure JTZ’ 4 yields for the right-hand side
of the equality

i E<”)( u(A)) PO+ Ao g By i B (—pu(4) (/ e"“’(")du(X))n
A

n!
n=0 Ar n=0

which corresponds to the Taylor expansion of the function

1 Of course this construction holds for any Borel set ¥ € Z(M). In this case, ,u(”)(l";")) < 00
provided p(Y) < oo. For more details and proofs see e.g. [16, 17].
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E, ( / (e — l)du(x)) = E, ( / (e — l)dM(X))
A M

In other words, the characteristic functional of the measure n/‘f coincides with the
characteristic functional of the probability measure given by Theorem 1 through the
Bochner-Minlos theorem.

Similarly to the « = 1 case, this shows that the probability measure on
(Z' (M), 6, (Z (M))) given by Theorem 1 is actually supported on generalized
functions of the form ery 8y, ¥ € I'. Thus, each fractional Poisson measure
m,; can either be consider on (I, AB(I')) or on (Z',6,(Z'(M))) where, in con-
trast to I, 2'(M) D I is a linear space. Since nl‘f (I') = 1, the measure space
(2'(M), 6, (D' (M)), ;) can, in this way, be regarded as a linear extension of the
fractional Poisson space (I, B(I"), nz).

2.4 Fractional Poisson Analysis

2.4.1 Fractional Lebesgue-Poisson Measure and Unitary Isomorphisms

Let us now consider the space of finite configurations

o0
o=\ |ny
n=0

endowed with the topology of disjoint union of topological spaces, with the cor-
responding Borel o-algebra (1)) and the so-called K-transform [16, 18-22], a
mapping which maps functions defined on I into functions defined on I". By defin-
ition, given a #(Ip)-measurable function G with local support, that is, Gl ;\r, = 0
for some A € ZA.(M), the K-transform of G is a mapping KG : I' — R defined at
each y € I' by

(KG)(y) = > G(n) (12)

ncy
[n|<oo

Note that for every such function G the sum in (12) has only a finite number of sum-
mands different from zero, and thus KG is a well-defined function on I". Moreover,
if G has support described as before, then the restriction (KG) [, is a B(I4)-
measurable function and (KG)(y) = (KG)[,(ya) forall y € I'.

In terms of the dual operator K* of the K-transform, this means that the image of
a probability measure on I" under K* yields a measure on /. More precisely, given
a probability measure v on (I", Z(I")) with finite local moments of all orders, that
is,

/ lyal"dv(y) < oo forall n € N and all A € B.(M)
r
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then K*v is a measure on (I, (1)) defined on each bounded % (I})-measurable
set A by

(K*V)(A):/F(KHA)(V)dV(V)

The measure K*v is called the correlation measure corresponding to v. In particular,
for the Poisson measure 7, the correlation measure corresponding to m, is called
the Lebesgue-Poisson measure

1

=2 i w = o (symip”!

n=0
For more details and proofs see e.g. [16].

Theorem 2 For each 0 < a < 1, the correlation measure corresponding to the
fractional Poisson measure 71 is the measure on (I, $(10)) given by

o0
1
A=y 13
z gr(anﬂ)“ (13)

In other words, d), = Eé,l")(O) dhy.
In the sequel we call the measure AZ the fractional Lebesgue-Poisson measure.
Proof Let A be a bounded %(I()-measurable set, that is,
N
Acl|ry
n=0

for some N € Ny and some A € ZB.(M). By the previous considerations, this means
that for all y € I" one has (K1l4)(y) = (Kll4)(y4), and thus

/F (K1) (y) drl(y) = / (KA (p) dn% ()

ES (—pu(A
-y (—“())/”(KHA)W) du'y ()

n=0

- /F U (— (A (K 1) () iy (1)

Observe that the latter integral is with respect to the Lebesgue-Poisson measure A,
which properties are well-known (see e.g. [16]). In particular, those yield
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/FEé'"')(—u(A))(KﬂA)(”)d’\ﬂ(”)

= /F EJ™ (—pu(A)) D MA@ U, (0 \ &) dhyu ()
0

&Cn

= / 14 () ( / Eélnus)(—M(A))HFA(S)d)w(S))d)m(ﬁ)
Iy Iy

where for each n € I fixed, i.e., n € FA(,Im) for some m € Ny, the integral between
brackets is given by

M2
:|._.

! /m E1UD (— () WL, (8) d™ (6)

3
Il
=}

Eém—&-n) (A
—fﬂ KA

M

o

n=

) (— () 4 p(A))

As a result,
/F (KL () dl () = /F LAEY™ (0) iy ()
0

showing that the correlation measure corresponding to 7, is absolutely continu-
ous with respect to the Lebesgue-Poisson measure A,,. Moreover, denoting such a

o

correlation measure by A7,

o P _
the density is given by d:\\—z = E!"P(0).

To conclude, notice that for each n € Ny one has

n!
EMO) = ———
o O I'(an+1)
which combined with the definition of the measure A, leads to (13). |

Throughout this work all LP-spaces consist of complex-valued functions. For
simplicity, the L”-spaces with respect to a measure v will be shortly denoted by
L?(v) if the underlying measurable space is clear from the context.

Corollary 1 We have G € L*(3%) if and only if G\ ES™” (0) € L2(%,.). Then,

IGl2 ) = HGV EYY(0)

This result states that there is a unitary isomorphism between the spaces L? %)
and L2(x w:

L2(h)
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It L*(A%) — L* ()
L(G) = GJE!(0)

Hence, through 7, one may extend the unitary isomorphisms defined between the
space L2( ) and the (Bose or symmetric) Fock space ExpLz(u) and between the
space L*(x,,) and L2(m,,) [17] to L*(A%),0 < & < 1:

DL

1y I
L2029 L2y ¥ LXm) W Expl?(u)
G > GYEI0) > T2 (Ch ™) > (57)°,

for

(n)
VEa"(0)
TG wh, g% = EaOGW) = Gy
and C! a Charlier kernel.

In particular, the image of a Fock coherent state e(f) := (f T heo- f € L* (),

under (I; o))~ s the (Lebesgue-Poisson) coherent state ¢, (f) : Iy — C defined
for any (M )-measurable function f : M — C by

g(n)(‘xl7 A ,Xn) :=

alf,m =[]f@, ne \9), e =1

xen

This definition implies that e, (f) € LP(A,) whenever f € LP(u) for some p > 1.
Moreover, |lej (f)||p,(kﬂ) = exp (”f”?l’(u))' For o # 1, the following result holds.

Proposition 1 Let 0 < o < 1 and p > 1 be given. For all f € LP () we have
en(f) € Lp(k;‘i) and

et g = Ea (F1p,)

Proof By Theorem 2, given a f € L”(u) for some p > 1,

lex )y rg) = / e/, MPES(0) i (n)

o0

2 F(Oer 0 (/ lf(X)Ide(X))

which by the Taylor expansion (7) is equal to Eq ([, [f ()1 dpu(x)) . [ |

n

According to the latter considerations, the realization of a coherent state e(f),
feL?(uw),in aLZ(A ) space is A, -a.e. given by
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ex(f)

VES 0

In addition, given a dense subspace L < L%(1), the set {Ia_le)\ (f) : f € L} is total
in L2 (AZ). As in the Lebesgue-Poisson case, we define the fractional (Lebesgue-
Poisson) coherent state ey (f) : Iy — C corresponding to a A (M)-measurable
function f by

e f) = (14)

2.4.2 Annihilation and Creation Operators

The unitary isomorphism between the Fock space and L (A ) provides natural op-
erators on the space L (1 1) by carrying over the standard Fock space operators. In
particular, the annihilation and the creation operators, for which the images in L* (A w)
are well-known, see e.g. [23],

(@, @G) () = /M G U xhex)dux), nelpy

and
(af @G) ) =D Go\xhe(x), Ay —aanelp

X€n

Here ¢ € (M) and G is a complex-valued bounded Z(I7)-measurable function

with bounded support, i.e., G| i ( v F/(x")>E 0 for some A € %B.(M) and some

N € Np. In the sequel we denote the space of such functions G by Bps(17).
For more details and proofs see e.g. [17, 24] and the references therein.
Through the unitary isomorphism 7, 1.0 < a < 1, the same Fock space operators
can naturally be carried over to the space LZ(AZ).

Proposition 2 For each ¢ € Z(M), the following relations hold on Bps(1():

ay () =1 " a; ()l = ;T)(O)a; (¢)
\ o
and .
1 EJ1D o)
ag () =1 af ()l = Waf (@)
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Proof One first observes that I, maps the space Bjg(1p) into itself. In fact, given a
G € Bps(Ip), i.e., G[FO\(L“,V=0 F/(x"))z 0 for some A € %.(M) and some N € Ny,

one has

[T G) ()| = \/MK;(TIN < Jmax sup (IG(mD), Vnelp

n!
<n<N\ I'(an+1) ey

showing that I, G is bounded. Since the support of I, G clearly coincides with the
support of G, this means that I, G € By ().
Hence, given a G € By;(1y), for all n € Iy one has

(@, (@)U G)) () = /M(IaG)(nU {xDe(x) dp(x)

= \/EélTl)(O) (a; (©)G) ()

which proves the first equality by calculating the image of both sides under 7;!. A
similar procedure applied to a;} (¢) completes the proof. |

2.4.3 Second Quantization Operators

Given a contraction operator B on L?(j) one may define a contraction operator
ExpB on the Fock space ExpL?(1) acting on coherent states e(f), f € L?(u), by
ExpB (e(f)) = e(Bf). In particular, given a positive self-adjoint operator A on L2 (1)
and the contraction semigroup e 4, t > 0, one can define a contraction semigroup
Exp (e_’A) on ExpL? (1) in this way. The generator is the well-known second quan-
tization operator corresponding to A . We denote it by dExpA. Through the unitary
isomorphism between the Fock space and the space L2 (1 ) one may then define the
corresponding operator in L (A ). We denote the (Lebesgue-Poisson) second quan-
tization operator corresponding to A by H Iﬁp . The action of H/{“P on coherent states
is given by

(HEPe.(0) ) = 3~ AF) Wear m\xD, f € D(A)

xen

Through the unitary isomorphism 1, 1,0 < a < 1, the second quantization
operator can also be carried over to the space L2 (A):

HY :=I,'H'I,

Proposition 3 For any f € D(A) we have
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Egmfl)(o)

(Hie) ) = | =

> (@A) Wea(f, n\(x)

xen

Proof According to (14), Iyeq(f) = ex(f), and thus for A -a.a. n € I,

(HEF Gaearn) () = (HE e () () = VES"™" @ 3 ) ea .\

xen

leading to the required result by calculating the image of both sides under 7, ' m

Appendix 1: The Infinite-Dimensional Poisson Measure
and Configuration Spaces

Here a short summary is given of the properties of the infinite-dimensional Poisson
measure and its support on configuration spaces [12, 13, 16-19, 24].

Aninfinite-dimensional generalization of the characteristic function of the Poisson
measure is obtained by generalizing (5) to

C((p) _ ef(eiw(x),l)du(x) (15)

for test functions ¢ € Z (M) in the space of C*°-functions of compact support in a
manifold M. It is easy to prove, using the Bochner-Minlos theorem, that C is indeed
the Fourier transform of a measure on the distribution space 2’ (M).

A support for this measure is obtained in the configuration space I' = Iy
over the manifold M, defined as the set of all locally finite subsets of M (simple
configurations)

I' :={y CM : |yNK| < oo for any compact K C M} (16)

Here |A| denotes the cardinality of the set A. As usual one identifies each y € I’
with a non-negative integer-valued Radon measure,

FB)/I—)Z(SXG(//(M)

xey

where 6, is the Dirac measure with unit mass at x and .# (M) denotes the set of all
non-negative Radon measures on M. In this way the space I" can be endowed with
the relative topology as a subset of the space .# (M) with the vague topology, i.e.,
the weakest topology on I" for which the mappings
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ey rf) = [ fwdre = 3re

x€y

are continuous for all real-valued continuous functions f on M with compact support.
Denote the corresponding Borel o-algebra on I" by % (I).
Foreach Y € (M) let us consider the space I'y of all configurations contained in

Y, Iy :={y € I': |y n(X\Y)| = 0}, and the space F}E") of n-point configurations,
M ={yery:lyl=nneN, =y

A topological structure may be introduced on I’)E") through the natural surjective
mapping of Y := {(xl, wnXp)ixp €Y, xp £ xjifi ;éj} onto F("),

symy yn —s F;")
(xla ...,Xn) > {x]s "'5xn}

which is at the origin of a bijection between F)E") and the symmetrization Y" /Sy of
Y™, S, being the permutation group over {1, ..., n}. Thus, sym’{, induces a metric on

" and the corresponding Borel o -algebra 2 (F;")) on Iy,

For A € A(M) with compact closure (A € %.(M)), it clearly follows from (16)
that

00
'y = I_l 1"/(‘")
n=0

the o -algebra Z(I") being defined by the disjoint union of the o -algebras % (F;")) ,

n e No.

For each A € %.(M) there is a natural measurable mapping p4 : I — [4.
Similarly, given any pair Ay, Ay € B.(M) with A| C Aj; there is a natural mapping
DAs, Ay - T'ay = I'a,. They are defined, respectively, by

pAZF—>FA pAz,A1:FA2—>FA1
yr—yai=yNnNA Y > va

It can be shown that (I, Z(1")) coincides (up to an isomorphism) with the projective
limit of the measurable spaces (I'g, B(I'1)), A € PB.(M), with respect to the
projection p 4, i.e., B(I") is the smallest o -algebra on I" with respect to which all
projections p4, A € %B.(M), are measurable.

Let now u be a measure on the underlying measurable space (M, Z(M))
and consider for each n € N the product measure u®" on (M", B(M™)). Since
w® (M "\1\’47) = 0, one may consider for each A € %.(M) the restriction of u®"

to (;Xv", .@(ﬁ)), which is a finite measure, and then the image measure pL(X) on

(F("), %’(F/(‘"))) under the mapping sym”),
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wly = u®" o (sym’y) ™!

©) .

Forn = 0 we set u,” := 1. Now, one may define a probability measure 7, 4 on
(I'a, B(I'p)) by
o
exp(—u(4))
TuA :ZT“%) a17)
n=0

The family {r,, 4 : A € %.(M)} of probability measures yields a probability mea-
sure on (I", Z(I")) with the 7, 4 as projections. This family is consistent, that is,

Tudy =T Ay 0P gs p» VAL Ay € Be(M), Ay C Ag

and thus, by the version of Kolmogorov’s theorem for the projective limit space
(I", #(I")), the family {m, 4 : A € %.(M)} determines uniquely a measure 7, on
(I", (I')) such that

Tua=Tmu0p,, YAEBM)

The next step is to compute the characteristic functional of the measure 7. Given
agp € P(M) we have supp ¢ C A for some A € %B.(M), meaning that

(v, 0) =pay), @), Yyerl

Thus
r

I's

and the definition (17) of the measure 7, 4 yields for the right-hand side of the
equality

00 00
Z exp(—u(A)) ei((p(xl)+'"+¢(x”))d/1,®n(x) _ Z exp(—u(A)) / ei‘p(x)du(x) n
=0 n! An =0 n! A

which corresponds to the Taylor expansion of the characteristic function (15) of the
infinite-dimensional Poisson measure

exp ( / (e — l)du(x))
A

This shows that the probability measure on 7 (M), € (7 (M))) given by (15) is
actually supported on generalized functions of the form ery 8x, ¥ € I'. Thus, the
infinite-dimensional Poisson measure 7, can either be considered as a measure on
(I, B(IN)) oron (Z', 6, (2'(M))). Notice that, in contrast to I, 2'(M) D I' is a
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linear space. Since 7, (I") = 1, the measure space (2'(M), 65(2'(M)), 7,,) can, in
this way, be regarded as a linear extension of the Poisson space (I, Z(I"), m,).

Appendix 2. Complete Monotonicity of the Mittag-Leffler
Function for Complex Arguments

A positive C*°-function f is said to be completely monotone if for each k € Ny
0P =0, V>0

According to Bernstein’s theorem (see e.g. [25, Chap. XIII.4 Theorem 1]), for func-
tions f such that f(07) = 1 the complete monotonicity property is equivalent to the
existence of a probability measure v on ]R(J)r such that

f(f)=/ e "dv(r) <oco, Vt>0
0

Pollard in [26] proved the complete monotonicity of E,, 0 < o < 1, for non-positive
real arguments showing that

Ea(—t)z/ooe_"dva(r), Vi>0 (18)
0

for v, being the probability measure on Ra’
dvg (1) == o 717V (o1 gr (19)
where f; is the a-stable probability density given by

o0 o
/ e ""f(mdr=e", 0<a<l
0

The complete monotonicity property and the integral representation (18) of E,
may be extended to complex arguments.

Lemma 1 For any z € C such that Re(z) > 0, the following representation holds
o0
Ey(—2) z/ e Tdvg(t), 0<a<l
0

Proof According to [26], for each 0 < o < 1 fixed, for all # > 0 one has
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o
Ey(—1) = / et dve (1),
0

= Z " /OO " dvy (1) (20)
n=0

n! 0

Comparing (20) with the Taylor expansion (7) of E,, one concludes that the moments
of the measure v, are given by

n!

—.’ c N
Tant 1) "570

o
my (Vy) :Z/ " dvy (1) =
0
For complex values z let
(@]
I(—2) ::/ e T dvy (1)
0

which is finite provided Re(z) > 0. For each z € C such that Re(z) > 0 one then
obtains

I==7 (_,f,) ( /0 r”dvam) =2 (_,f,) Ma(ve) =D % = Ea(—2)
n=0 n=0 n=0

leading to the integral representation

Ey(—z) = /oo e Tdvg(7)
0

for all z € C such that Re(z) > 0. [ |
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