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Abstract

Storchak S.N. Bogolubov Transformation in Path Integrals on Manifolds with a Group Action:
IHEP Preprint 98-1. — Protvino, 1998. — p. 25, refs.: 17.

A path integral with respect to the measure, generated by the stochastic process, is used to
describe the particle motion on a compact Riemannian manifold, on which a free effective and
isometric action of a compact semi-simple Lie group is given.

By choosing with the Bogolubov coordinate transformation method the coordinates, adapted
to the principal fibre structure, the transformation of the path integral is performed. The
separation of variables in the obtained path integral is realized with the help of the nonlinear
filtering equation from the stochastic process theory.

After factorizing the path integral measure, we get the integral relation between the path
integral given on the total space of the principal fiber bundle and the path integral on the base
space of this bundle — the orbit space of the group action.

AuHOTanmsa

Cropuax C.H. IlpeoGpasosanne Boromo6oBa B KOHTUHYAJILHBIX THTErPAIaX HA MHOMOOODA3USIX
¢ rpynnoBuiM neiictBueM: Ilpenpuuar UPBD 98-1. — IIporBuno, 1998. — 25 c., 6ubnuorp.: 17.

B konTuHyannHOM mHTErpasie, Ubs Mepa MOPOXKICHA CIIyYAHBIM MIPOIECCOM U KOTOPBIN MC-
TIOJTBb3YeTCs OJIs1 ONMUCAHUS IBVKEHUS CKAJIIPHOM YAaCTUIIBI Ha KOMIIAKTHOM PHMAHOBOM MHOIO-
obpa3un, Ha KOTOPOM 3a0aHO CBOOOIHOE 3h(PeKTUBHOE U M30METPUIECKOE NENCTBUE IIOJIYIIPOCTON
KOMIIAKTHOW rpynmbl Jlu, nemaeTcs mepexon K BRIOPAHHBIM 10 METOLY HIPeoOpa30BaHUs KOOPIU-
mat H.H.Boromo6oBa nepemMeHHBIM, aqalTHPOBAHHLIM K CTPYKTYPE IVIABHOTO PACCIOCHUS.

B monmyyerHOM KOHTHHYAIEHOM MHTErPAJIE IS PA3NETICHUS IEPEMEHHBIX TPUMEHSIETCS YPaB-
HEHVE ONTUMAJILHON HEJIWHENHON (GUIbTPAINU U3 TEOPUU CIIyYaWHBIX ITPOIIECCOB.

daxTopusanus MEPHI B KOHTUHYAJILHOM WHTErpPaJjie IPUBOOUT K MHTErPAIIHLHOMY COOTHOIIIE-
HUIO MEXIY KOHTUHYAJIbHBIMU WHTErPAJIAMU: WCXOOHBIM KOHTUHYAJbHBIM WHTErDAJIOM, 3a0aH-
HBIM Ha TOTAJBLHOM IIPOCTPAHCTBE TJIABHOTO PACCIIOEHWS, W KOHTWHYAaJbHBIM MHTETDAJIOM Ha
IpoCcTPaHCTBe 6a3bI 3TOT0 PACCIIOEHUSI — IIPOCTPAHCTBE OPOUT T'PYHIIOBOTO IEWCTBU.
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1. Introduction

Late in the 70s, a new kind of path integral transformation was proposed by
L.D.Faddeev and V.N.Popov [1] to study the gauge theory quantization. With this trans-
formation the relation between the path integrals defined over the orbit space of the gauge
group and the path integrals over the whole space of the gauge potentials was established.

Since then and up to the present investigations have been carried out to reach a
rigorous foundation of such kind of path integral transformations. We mention only
recent papers from this field [2].

The path integral transformation from [1] was proposed for the path integrals of the
quantum field theories. But in order to clarify all the difficulties of this transformation,
it is useful (or necessary) to consider a similar transformation of the quantum mechanical
path integrals. By this reason, many investigations has been also carried out in this field
of path integration [3].

Of finite-dimensional mechanical systems there is one which has many properties that
can be found in gauge theories. This is a mechanical system describing the particle motion
on a manifold with the action of a group given. In the present paper we will investigate
the transformation of path integrals related to this dynamical system. We will consider
the case of a smooth compact Riemannian manifold (without the boundary) with a free,
effective, isometric action of a semi-simple compact Lie group.

The considered system has an important property: Due to the symmetry it can be
reduced to some classical mechanical system defined on the orbit space of the group ac-
tion. In a quantum case, there is the relationship between original and reduced system
too. When the system is quantized with the path integral method this relationship is
expressed by some connection between the path integrals. We will investigate this con-
nection between the Wiener-like path integrals. By the Wiener path integrals we mean
the path integrals in which the integrations are performed over the measures that are
generated by stochastic processes. The processes will be defined by the solution of the
stochastic differential equations that are also given on the manifold. To determine the
stochastic processes and the stochastic differential equation, we will follow the papers by



Beloplskaya and Dalecky [4]. It allows us to use mainly a local approach (provided that an
additional analytical restrictions have been imposed) in the investigation of path integral
transformations.

An introduction of “separated” coordinates is an important point in path integral
transformations. It is well-known [5] that in the system under consideration the original
manifold can be regarded as the total space of the principal fibre bundle over the orbit
space. There are several ways to introduce the local coordinates that are adapted to a
fibre bundle structure. These coordinates separate into the invariant coordinates — the
coordinates on the base of the fibre bundle (on the orbit space) and on variable coordinates
— the fiber coordinates.

In this paper we will use the Bogolubov coordinate transformation method [7] by which
the invariant coordinates are defined. In this method it is supposed that an arbitrary gauge
surface is given.

In our previous paper [8], where we investigated the reduction problem in path inte-
grals for a scalar particle on a manifold with a group action, we found a way of separating
invariant and variable coordinates in path integrals. It was shown there, that the sepa-
ration problem was reduced to the solution of the nonlinear filtering equation, provided
that the path integral is defined as an integral over the measure generated by a stochas-
tic diffusion process. Due to the symmetry of the problem, this complicated nonlinear
equation becomes a linear matrix equation.

The present paper continues the investigation begun in [8]. The contents of the paper
is as follows:

In Section 1 the main definitions are given. Section 2 presents a way of introducing
the local coordinates by means of the Bogolubov coordinate transformation method. In
this section the transformation of the initial Riemannian metric due to the introduction
of the coordinates adapted to the principal fibre bundle structure is under discussion.

Section 3 considers the path integral transformation originating from the replacement
of the initial coordinates by fiber coordinates. This transformation is derived by using
the transformation of the local stochastic differential equations representing the measure
generated stochastic process on a manifold.

In Section 4 further transformation of a path integral is made. It relates an initial
path integral to a path integral over the invariant variables.

In Appendix we present arguments that are used in [4] to define a stochastic process
on a manifold.

2. Definition

We consider a particle movement on a smooth compact Riemannian manifold P (with-
out boundary) on which a smooth isometric action of a semi-simple compact Lie group G
is given.

We will assume that the action of a group G is effective, i.e. the homomorphism from
G to the group of the transformation of a manifold P is an isomorphism, and free, i.e. for
every g € G there is some point py € P and element a € G such that p = pya.



With the particle movement we relate the backward Kolmogorov equation

0 1 1
(8—75(1 + 5#2/€A’P(pa) + mv(pa)> Q/th(pa)ta) = 0? (1)
V1, (b, to) = Po(Pn), (ty > ta),

where p? = % , k is a real positive parameter, the potential V' (p) is invariant under the

action of the group G: V(pg) = V(p), Ap(pa) is the Laplace-Beltrami operator on a
manifold P. In local coordinates @ = ¢(p) given by the chart (U, ¢) it has the following
form 5 5

_ 1209 ~AB 12(_ 9
An(@) = G(Q) 520" QG Q) 55w ®)
where G42(Q) are the components of the matrix which is inverse to the matrix Gap of
the components of the initial Riemannian metric given in the coordinate basis {aQLA},
G = det(Gap). In formula (2), as in the sequel, we assume that there is sum over
the repeated indices. The indices denoted by the capital letters ranged from 1 to np
(np = dimP).

Provided that the coefficients and the initial function of eq.(1) are properly bounded
and satisfy the necessary smooth requirement, the solution of eq.(1), as it follows from
[4], can be presented in the following form

Wbt = Elon(n) espl— [ Vin(w)du)]

= [ du@)do(n(ts)) exp{... ) (3)

where 7(t) is a stochastic process on a manifold P, " is the generated by this process
measure in the path space Q_ = {w(t) : w(ts) = 0,n(t) = pa +w(t)}.

In Appendix we will present the main ideas of [4] concerning the definition of the
stochastic process on a manifold. The basic elements of the approach are local stochastic
processes given by the solution of the Stratonovich-like equations on charts of the atlas
of a manifold. “Gluing” these local processes into a global stochastic process is made
by a special method that are valid in a case of the manifold having a uniform atlas (see
Appendix).

Neglecting the global effects (they could originate because of the nontrivial topology of
the manifold), it is possible in many cases to predict the behavior of the global stochastic
process by studying its local representatives. It takes place due to the fact that it is the
local representatives of a global stochastic process that determine a character of such a
behavior.

The local components 1“(¢) of the stochastic process 1(t) of egs.(3) are defined by the
map ¢ of the chart (U, ¢) in accordance with the equality: ¢(n) = n,(t) = {n(t)}. They
are satisfied by the following stochastic differential equation:

dn(t) = M%G*ﬂaé%(a“?a”)dt /R (1)) (2), 4)



where X7} is defined locally by %" X4XE = GAP. Here and what follows by the barred
indices we denote the Fuclidean indices.

Notice that eq.(4) coincides with equation (42) of the Application, ie. it is a
Stratonovich-like equation.

From the general theory developed in [4] it follows that eq.(3) determines a semigroup
in the space of a smooth and bounded function on a manifold P. We assume that in
our case there exists the fundamental solution Gp(py, tp; Pa,ts) of eq.(1). Then, we can
present the semigroup as follows:

Vi, (Pas ta) = /G’P(pb’tb§pa’ta)¢0(pb)dv73(pb)? (5)

where dvp(p) is the volume element on the manifold P.

In the path integral for Gp, the integration is carried out over the space of a such paths
on a manifold that have the fixed values at times ¢t = t, and t = ;. The representation
for Gp can be derived from (3) by substituting the delta-function for ¢.

Symbolical formula (5) has a definite meaning if there is a some partition of unity
wi(p), Xoi i) = 1, subordinate to a locally finite covering U; of P: P = |J; U;. In that
case formula (5) can be rewritten to give a representation of the semigroup, which acts
on the functions defined in the corresponding domains of R"7:

Vi, (Qa, ta) = Z/ fi, (Qb) G (v, Qb, th; ias Qas ta) Po;, (Qb)dvp(Qs) (6)

iy Y Pip\Yip

(thi, = oy}, bo;, = Po © 90;,1’ QZ = Qi (pZ) and dvp(Q) = \/G(Q)dQl---de’-

3. The principal bundle coordinates

In this section we consider the geometrical aspect of our problem. In our problem we
have a smooth isometric effective and free action of a compact semi-simple Lie group G
on a smooth compact manifold P. This action maps the point p into the point p = pg.
(We consider the right action of a group G.) If in some chart the coordinates of the point
p are {Q}, then the action of the group G in this chart is given by the functions F:
Q4 = FAQP,¢%), a = 1,...,ng, These functions have the well known properties, and
we only recall here the one concerning the right multiplication of the group. Namely, for
(Pg1)g2 = P(g192):

FYF(Q,q1),92) = F(Q, ®(g1, 92)),

where the function ® is the group function which determines the multiplication law in
the parameter space of the group.

An isometric action of the group G on P generates the vector fields K, — the Killing
vector fields. In coordinates {Q*}, they can be written as follows: K2 = Kf(@)aQLA,

K2(Q) = 252

da |a:e-



In our case these vector fields form a Lie algebra, which is isomorphic to the Lie algebra
of a group G:

(K2 K] = gk
where c] 5 are the structure constants of a Lie algebra.

It is well known ( see e.g. [5]) that if the action of a compact Lie group is free and
effective, then the orbit space, denoted usually as P/G = M, is also a smooth manifold.
The natural projection 7 : P — P/G, which put in correspondence the orbit pG of a
group G to every point p, determines the principal fibre bundle P(M, G).

Our main interest is the relationship between the movement on P and on M. To
consider this relation in detail, we, first of all, should introduce the corresponding coor-
dinates. Since we deal with the principal fibre bundle, this implies that our manifold P
can be locally presented as 7T_1(Ux) ~ U, x G, where U, is a neighborhood of a point
x = 7(p) belonging to a chart (U,, ¢,) of the fibre bundle. It means that we should find
local coordinates (z%,a%), i =1,...,nxp, np = dimM, for each point p of the manifold
P. In finding such coordinates we should provide a one-to-one correspondence between
the coordinates Q@ of a point p regarded as a point of the manifold P and the fiber
coordinate (z¢,a®) of this point. In addition to this requirement, we should have the
compatibility condition of local coordinates on the overlapping of charts. In order words,
we must construct the coordinate homeomorphisms of the principal bundle P(M, G).

It is clear, that there are several ways of introducing the bundle coordinates. As the
local invariant bundle coordinates (the coordinates z?) it is possible, for example, to take
a complete set of invariants, obtained as a result of the action of a group G on P. The
existence of these coordinates follows from the fact that the principal fibre bundle P(M, G)
can be locally regarded as a foliation of P formed by the vector fields on P. These vector
fields are the images of elements of a Lie algebra of a group G. After completing these
invariant coordinates to the full set, we get the necessary coordinates on a principal fibre
bundle. We followed this way in our previous paper [8].

Here, we take another way, which has its origin in the Bogolubov coordinate trans-
formation method. The method was applied by N.N.Bogolubov in the polaron problem
to separate the translation invariant motion of a system considered as a whole and an
internal motion of a system. Later, this method was generalized to include the systems
that are invariant under an arbitrary Lie group [6]. Final generalization was given in [7],
where, in addition, the geometrical content of the Bogolubov transformation method was
revealed.

Here, we recall the main points of this method referring to [7] for details. In this
method it is supposed that in each sufficiently small neighborhood of an arbitrary point
p, there is the set of functions {x*(Q), a = 1,...,ng} determining the submanifold.
Given by the equation x*(Q) = 0 this submanifold, which we will also call as a surface,
has a unique and transversal intersection with each orbit, i.e. TP = TM + T{x* = 0}.

Along with ordinary smoothness requirements posed on functions x*(Q), they must
satisfy an additional requirement that follows from the transversality condition: The
matrix (®11)§ ( Faddeev-Popov matrix)



ox®

((I)H)g(Q) = K,glaQA

should be invertible.
The coordinate homeomorphisms are defined by the following steps: Firstly, provided
that the coordinates Q% of a point p are given, from the equation

X*(F4Q,97) =0

one searches for the group element ¢*(@). This group element “connects” the point
p having the coordinates Q“, to that point, which belongs to the intersection of the
submanifold {x*(®Q) = 0} with the orbit pg.

In order to define the invariant coordinates z%(Q), the parametric form representation
of the submanifold {x*(Q) = 0} is used. The points of this submanifold are given by the
equation Q4 = Q*4(z?), where 2% are the surface coordinates and {x*(Q*(x%)) = 0}.

Then, by the invariant coordinates z%(Q) one should take the coordinates z* of that
point of the surface Q4 = Q*4(2%) which results from the action of the element g~* on
the initial point p. These invariant coordinates are defined by the following equation:

Q(z") = FAQ,97").

Thus, for an arbitrary point p with the coordinates Q“, we have introduced new
coordinates ((Q), g%(Q)). The coordinates z(Q) define the orbit pG passing through
the point p and the coordinates g*(Q) tell us where on this orbit the point p is placed,
provided that the surface {x® = 0} is used as referrence surface.

In order words, if = pa and p = {Q*}, then #/(Q) = 2*(Q) and ¢*(Q) = ¢*(Q)a.
These conditions provide the compatibility of the local coordinates in the intersections of
charts of the principal fibre bundle.

This and the bijection between Q“ and (z¢,g®) allows us to say that we have con-
structed the coordinate homeomorhisms of the principal fibre bundle P(M,G). By our
initial assumption we only deal with the smooth functions. So, we suppose that the
constructed coordinate homeomorhisms are diffeomorphisms.

Changing the coordinates Q4 for (z¢,a%), Q4 = FA(Q*(z"), a®), leads to the following
components of the Riemannian metric G4p in the basis {2, 52 }:

Gij(x? CL) = Fél(@*(x)? a)Q B(x

i(@)Gac(F(Q"(2),a)) F5(Q(2),a)Q;" (w),

)Gac(
Giﬁ(x?a) = Fél(@*(x)?a)@ B(x)GAC(F( (x),a))Fg(Q*(x),a),
Gaﬂ(x?a) = F;‘(Q*(x)?a)GAB(F(Q*(x)?a))F,BB(Q*(x)?a)

Q*
Q*

Here we have introduced the notations FZ(Q,a) = gQL;(Q,a), FA(Q,a) = oF~ (Q,a),
QP (x) = %



Because of the isometric action of the group G on the manifold P, the previous ex-
pressions for metric components can be rewritten as follows:

Gap(,0) = uj(a)KI(Q"(2))
= 1i3(a)Gys(x, e)ig(a) (7)
In (7) uf is an inverse matrix to the matrix v§(a) = %(ﬁb’“) - (® is a group function

which defines the group multiplication in the space of group parameters).
In deriving (7) the equality

FAQ,9) = ul(9)F5(Q, 9)KF (Q)

was used.

In the considered problem there are enough data for determining the metric on the
orbit space M = P/G. In these, a significant role is played by the Killing vectors K,
which we have introduced earlier. By using the projectors 14 = 64 — K2d**Ksp (d*” is a
metric which is inverse to the metric dog = K fG K E defined along the orbit), we split
the initial metric G 4p into the horizontal metric G¥; = II{GcpIl5 and the vertical one:
Gap = G5 + GY 5. The components GH5 of the horizontal metric satisfy the condition

K (Q)G45(Q) = 0.

Projecting the horizontal metric G5 onto the surface Q* = Q*(z), we obtain the

metric h;; on the orbit space. In basis { 8?,-} its components are given as

hij(x) = Q" GYpQ"7, (8)
where Q*# = %.
Usually, to introduce the metric on the orbit space of the principal fibre bundle, one
should make use of the metric of the total space and the principal fibre bundle connection.
In that case the orbit space metric h, is defined as follows

hr('U?rU/) = G;D(UH?U/H)? p= 77_1('77)? (9)

where vy, v’y are the horizontal lifts of the tangent vectors v,v" € T, M.

In our problem, we also have a connection. In [9] it was called by mechanical con-
nection. The connection is determined by the Lie algebra-valued connection one-form
w = w" ® e, given on a manifold P as

W (Q) = d*(Q)Gar(Q) K5 (Q)dQ™.



It has standard properties:

In this formula p§(a) = ug(a)v}(a) is a matrix of an adjoint representation of a Lie
group G.
In local coordinates (x%,a®), the one-form w® is written as

W (F(Q"(2), a)) = py(a™") A (2)da’ + uj(a)da’,

where 00 (z)
v vo * * * * z
A () = 4 (Q(2))Grp(Q (@) K (Q(2) =5 5—

is the projection of the connection to the base of the fibre bundle.

Calculating the metric h;; by eq.(9), we get the expression which coincides with that
of eq.(8). This verifies the validity of definition of h;; given by eq.(8).

Now, using the representation of h;; and AY(x) in terms of the components G 45, we
rewrite G 4p in the following form:

( hij(2) + A7 () A7 ()3 () A7 (

>
|

A (z)ug (@) (2) uy(a)u

By v (x) we denote G, (x, €) of eq.(7).
From eq.(10) we see that in coordinates (z°,a®), the metric Gap is a Kaluza—Klein
metric [10]. And we find that the determinant of the metric G 45 is equal to

Zy(a):_hu/(x) ) . (10)

det Gap = (det hyj(z)) (det Yop(x)) (det @h(a))?.

4. Point transformation of the path integral

In this section we will consider the transformation of the path integral (3) resulting
from the replacement of the coordinates @4 by (z%,a®). Since it mainly concerns with
the transformation of the path integral measure, which is associated with the differential
part of eq.(1), we discard the potential term in path integral of (3). The account of this
potential term can be easily made in the final formulas by using the Girsanov theorem [4].

First we recall that in our paper the path integral of (3) is defined by the local approach.
The semigroup, determined by this path integral, acts in the space of the smooth and
bounded function on P. The semigroup is obtained as a result of going to the limit in
the superposition of the local semigroups (see egs.(44) and (45) of Appendix):

djtb(pa) ta) = U(tln ta)¢0(pa) = liqun(ta) tl) teelt Un(tn—b tb)¢0(pa)- (11)

And each local semigroup f],, is build by using a stochastic family of local evolution
mappings of the manifold P.



The advantage of this approach lies in the fact that many properties of the initial
global semigroup can be derived by analyzing the local semigroups U,,. But as for the
local semigroups, they are completely determined by the stochastic differential equations
whose solutions — the stochastic processes — generate the corresponding path integral
measures.

Therefore, studying the transformation of the local stochastic differential equations
enable us to conclude on the transformation of the path integrals and of the semigroups
acting in the space of functions on a manifold.

Notice that in the case of the non-trivial topology of the manifolds such an approach
for changing the coordinates Q4 for (z¢,a®) in the path integral should be corrected. But
in the paper we neglect the influence of the topology effects.

Let us consider the transformation of an arbitrary local semigroup U, of (11). This
semigroup is defined by the equality:

Un(s,1)0(p) = Esp(n(t)), s <t, n(s) =p, (12)

where the stochastic process 7(t) is build by the It fields that are localizable at the
neighborhood V), of the point p. The mapping ¢” of the chart (V,, ) brings the process
n(t) to the corresponding neighborhood of R"?:

By this mapping it is possible to change the process of the right-hand side of eq.(12)
for the process 7?” (t). Then, we obtain

Uy(5,6)0(p) = Eq o (md((07) (07" (1)), 17" (s) = " (). (13)

Now we introduce other coordinates in R". We transform Q = ¢”(p) to (x,a):
Q4 = fA(2%,a®). In correspondence with this transformation, we have the tranformation
of the components 7(t) of the stochastic process 7% (t):

() = FAQ" (' (1), a”(t)) = f(a'(t), a*(1))- (14)

We can regard (z%(t),a®(t)) as the components (“(¢) of the local stochastic process
¢’ (t) which is also defined in R". Then, eq.(14) represents the phase-space transfor-
mation of the stochastic process. From the stochastic process theory it is known that
phase-space transformation of the stochastic processes does not change both the proba-
bilities:

P(n*"(t) € B) = P(¢* (1) € f(B))
(B is a Borel set of B(R"?)) and the transition probabilities either. Taking this into
account, we rewrite eq.(13) as

Uy(5,8)6(p) = Eqor (md((7) (¢ (1)), (15)

where o = f~1o ",



In order words, ¢! are new coordinate homeomorphisms of the manifold . The index
P suggests that they are attached to the principal bundle P(M,G).

At last, we can introduce a new function ¢ = ¢ o (o)~ and after this eq.(15) is as
follows:

Un(s,t)qﬁ(p) = Esor(p) ¢(C@ (t))- (16)

Therefore, in eq.(11) each of the local semigroups is calculated by using the corre-
sponding semigroup which acts on functions defined on R"”.

Since we have introduced the fiber coordinates, then it is natural to expect that the
stochastic process ¢#*(t) is a local representative of the global stochastic process ((t)
defined in the principal bundle P(M,G). If it is the case, then local processes given
in the overlapping charts must satisfy the compatibility condition: Under “the gluing”
of the charts of the fibre bundle, these local stochastic processes transform into each
other. In turn, this condition will be satisfied if the stochastic differential equations for
the processes have the similar properties. Therefore, to elucidate this question, we must
find the stochastic differential equation for the local components (4(¢) of the stochastic
process (¥ (t). To find the coefficient of such a stochastic differential equation, we make
use of the It6 differentiation formula (lemma).

Let the stochastic differential equation for (4(t) = (x%(t), a®(t)) be given as follows:

dx'(t) = b'(t)dt + Xipdw™ an
da®(t) = b*(t)dt + X dw™
An inversion of the homogeneous point canonical transformation Q4 = f4(xf, )

allows us to express the coordinates z* and a® in terms of the coordinates Q4: 2! =
74(Q), a® = a®*(Q). In a similar manner, from formula (14) representing the phase-space
transformation of the stochastic processes, we can derive the expressions of stochastic
processes ' = z'(n(t)), a® = a®(n(t)).

Then, to obtain the equation for the definition of the coefficients b and X of eq.(17),
we substitute the r.h.s. of the following equation

i 1 2.
SEAMENAIAE) + 55 e ()G o(e) (18)

(dn(t) is given by eq.(4) ) for dx® in eq.(17). The same should be done to obtain the
equation for da®(t)).

The partial derivatives 685; in eq.(18) (and 85 = in the corresponding equation for
da®(t)) are defined by making use of the formula Q4 = F4(Q*(z),a) by which we have
introduced new coordinates on the manifold P [7]:

da'(t) =

oz’ X _ B X “1\~H % 8Q*C($) mi
S (F(@ (@),0)) = FE(F(Q (0), ), 0™ )GHo(Q () =5 20 ),
5 (F(Q (@), 0) = 55(@)(E)3(Q @I Q ) FE(F(@ (w), ), a7,



where A™(z) is an inverse metric to the metric on the orbit space, ®;;' is an inverse
matrix to the Faddeev-Popov matrix, x5 = gg;.

Notice that in the way we have used to define the coefficients b and X, the diffusion
coefficients X are determined up to an arbitrary orthogonal transformation [11]. But,
such a standard ambiguity does not interfere with the path integral transformation, since
it is always possible to get rid of it in eq.(17) by changing the Wiener process with some
orthogonal matrix: (w®)" = O§w?’.

Remark, that the drift coefficients b4 = (b%,6%) can be also derived by making use
of the transformed metric G4p. An initial drift coefficient of eq.(4), which is equal to
G 2(Q)aQLB(Gl/ 2(Q)GAB(Q)), is form-invariant under the “point transformation” per-
formed with the It6 formula. In new coordinates (z%,a®), the drift coefficients are given
by the same formula, but where the metric G ap is used instead of the metric G 45.

In the sequel, it will be desirable for us to have equation (17) with X} = 0. We achieve
this form of the equation with the help of the orthogonal transformation of the Wiener
process w”. As we have already remarked, it will not disturb the path integral measure.
The replacement of the diffusion coefficients of eq.(17) is made as follows [12]:

Xidw® + Xidw® = Xidu",
Xgdw® + Xgdw® = Xgda" + X§da”,

where
Xi = (XGX{+ XLXD)Y? = (X Xqp)' 2,
Xp = (XEXP + X5X5)(Xig X3) V2,
1/2

X5 = [(X3XG) = X5XG) (X Xip) ™2 (X5 X))

In these formulas the summations over the repeated indices are assumed.
Performing the transformation, we find that X% X7, = h¥ (),

XiXg + X5X5 = TEQ ER™a5(5)iny
= —’_)/ﬁyKiVGNMQ*éwhkz’l_JOég
= —AL()h" ()5

and X’g = [0%(a)05 (a)y" ()],
From these equalities it follows that in the transformed equation (17) we can choose
the diffusion coefficients in the following form:
Xi(z) = (h9(2))"?,
Xi(2,0) = —AR(x)vi(a) X¢ (2),

Xg(x, a) = v, (a) _B“(x)

(VY5 =3" ().
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In what follows, for simplicity of the notation we will omit the tilde over X and w
assuming that the additional orthogonal transformation of the Wiener process is already
made. Taking this into account, we obtain that the equations for the local components
of the stochastic process ¢¥" (t) will be the following ones:

f@am"’ﬁﬂdt + /R (1)) du (1),

da®(t) = ,u2/<c[ o) \/_Ga:k <\/7hkmA"> v, (a(t))
3 R ADAS)OS (a(0)) o (02 a0
/RS (a(6) V2w (1) — p/RXA AL af0) " (). (19

Thus, due to the introduction of new coordinates (x%, a®) adapted to the fibre bundle
structure, we have changed the local components 1 (¢) of the stochastic process 7(t) for
the local components ¢4(t) = (2%(t), a®(t)) of the stochastic process ¢#" (t).

Eq.(19) for ¢4(t) are the coordinate representatives of the local stochastic differential
process, given on a chart of the principal fibre bundle. If two local processes on overlapping
charts are given and both of the processes are described (in the corresponding coordinates)
by the stochastic differential equations (19), then it is not difficult to check, that gluing
transformation of the charts transforms the local equations into each other. It gives the
necessary conditions for the definition of the global stochastic process in the principal
fibre bundle by the method of [4].

Solutions of the local stochastic differential equation (19) give rise to the local stochas-
tic evolution family of the mappings of the total space P of the principal fibre bundle
P(M,G). As in the case with the manifold these local families defined in charts of the
principal fibre bundle, are the main elements that can be used in building the global
stochastic evolution family of the mappings acting in P. By definition, this global family
is a global stochastic process in the principal fibre bundle.

Notice, however, since we haven’t changed our manifold P but have introduced only a
new coordinate system on it, the global process ((t) is the same global process 7(t), that
is considered from the principal fibre bundle viewpoint.

From eq.(19) we see that the process ((t) has two components. The former describes
the stochastic process on a base of the fibre bundle, while the latter — on a fiber of
the principal fibre bundle (i.e., on a group G). The stochastic evolution family T'(¢, s) of
mappings of the total space of the principal fibre bundle has the following properties:

da'(t) = 5]

moT(t,7)=S(t,7)om, (20)

where S(t,7) is the stochastic evolution family of mappings of the fibre bundle base (i.e.,
the manifold M). The first of egs.(19) is the equation for the local components of the
stochastic process £(t) related to the family S(t, s). Besides, according to eq.(20) we have

m(¢(#) = &(b).

12



As in the case with the manifold, we can present the global stochastic evolution family
of the mappings of the total space of the principal fibre bundle P in the form of the
superposition of the local evolution families. This property can be extended to the global
semigroup, defined by the process ((t), which acts in the corresponding function space.

In our case the global semigroup is the superposition of the local semigroups of such
a form as in eq.(16). The local semigroups are obtained as a result of the transformation
of the local semigroup associated with the process 7(t).

A global semigroup in the space of the smooth and bounded functions given on the
total space of the principal fibre bundle is obtained as a result of going to the limit (under
the refinement of the partition of the time interval) in the superposition of the local
semigroups.

Concluding on the path integral transformation resulting from passing to the fibre
bundle coordinates, we can say that this transformation enables us to present path integral
(3) in the form of the limit of the local semigroups based on the process ((t):

wtb(pa?t ) - hqu (tmtl) ﬁC«PP (tn—btb)éo(xmea)? (21)

where by Uwp we denote the r.h.s. of eq.(16), i.e

Ugvp (S?t)é(xo? 0o) = Esﬂ(roﬁo)é(x(t)? a(t)), z(s)==zo, a(s) = bo. (22)

Recovering the potential term, we present eq.(21) in the following symbolical form:

Gulposta) = E[Bo(€n),att) exp{;— [ V(ew)duy], (23)

wrem
where £(t,) = Zq, a(ts) = 0, and ©F' (pa) = (24, 6,).
Calculating the differential generator of the semigroup associated with the process
¢(t), we find that in (z°, a®)-coordinates, it can be written as follows:

1, 1 /07 57 0
“pPR{A i UASATL,Lg — 20 ASL,
ot D) +h \/_<8xz>8xJ+h s
DA ovh 1 07 On™™
—h" Lo — B AN L — h"— T AL, — ALy +3*PLoL
Dz oz Nl goi Anla 7" Labsk

(24)

where Ay is a Laplace-Beltrami operator on M and by L, we denote the right-invariant
vector field Lo = U5 (a) 7.
We remark that the operator given by (24) can be rewritten in the following form:

1 1 /07 O I
- Oy + kY — +3*FL,Ls —
g {On + f(ay)axﬂﬂ T ow

where [y is the horizontal Laplace operator.

ALY,
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5. Separation of the variables in the path integral

In this section we continue the transformation of the path integral (21). As previously,
the local semigroups that are used (by their superposition) in path integral definition will
be in the center of our investigation.

The aim of the path integral transformation of this section is to separate the variables
in the path integral. For this purpose we apply the method from our paper [8]. It
was found there that local stochastic differential equations (in the present paper these
are egs.(19) ) of the stochastic process ((t) given on the principal fibre bundle coincide
with the stochastic differential equations that are used in the nonlinear filtering theory.
The equation for a®(t) describes the signal process (it cannot be directly observed in the
experiment) and the equation for z¢(t) — the observation process.

To estimate the existing difference between the observation process and the signal
process in the experiment, the conditional expectation of the signal process given the sub-
o-field associated with the observation process is used. The evolution of this conditional
expectation is given by the nonlinear filtering equation. It is this equation that enables
us to perform the path integral transformation that separates the path integral variables.

To reveal the conditional expectation in the local semigroup (22) (in the local path
integral), we make use of usual conditional expectation properties that are valid in our
case due to the fact that the process ((t) is the Markov process. By these properties the
path integral (22) can be transformed as follows:

Oor (5,1)0(w0,60) = E|E[3(a(t), a(t) | (5] (2)

Now, in eq.(25), under the “path integral sign”, we have the conditional expectation

~

da(t) = E|d(a(t),a(t)) | (£

and we can write for it the nonlinear filtering equation. A comparison of our processes
z%(t) and a®(t) with the processes used in the nonlinear filtering equation of [13,12] leads
to the following equation for the conditional expectation:

9(e(0) = [~5 7= 5or (Vi 48| BLZ,d(a(0). a(t) | ()

+%("y“” + WAL A E(L,Ludo(x(t), a(t)) | (Fo)ildt

s

—ALX BLud(x(t), a(t)) | (Fo)Ldw™ (). (26)

Due to the symmetry of our problem, equation (26) can be considerably simplified.
To realize it, we expand the function ¢(z, a) with the Peter—Weyl theorem in a series over
the matrix irreducible representation (3, Dy, (a) Dy, (b) = Dy, (ab)) of a group G:

14



do(z,a) = Z czq(x)D;\q(a) (27)

Ap,q

and substitute this series in eq.(26).
Then, as it follows from the conditional expectation properties, we obtain that

E[d(z(t),a(t) | (F)a)t] = - ey (x(t) B[ Dy, (a(t)) | ()]

Ap,q

The evolution of the conditional expectation D) (z(t)) = E[D;\q(a(t)) | (]—})ﬂlwill be
described by the linear matrix equation:

dD) (x(t)) =T (Ju)oy Divo(x(8))dt + T4 (T (J)orgr Doy ((2)) dlt

pq
~(Ju)pgr Dy g () AR (2 () X5, ((8)) dw™ (), (28)
where the matrix elements (J,,)? are the generators of the representation D*(a), (J,)) =
R ®)pn K/pq
(aznga)ﬂa:e’ with the properties

EMD;))\q(a) = Z(Jﬂ)zq/Dg\/q(a)‘

q/

In eq.(28), the explicit forms of the coefficients I'{ and I'}” can be easily obtained from
the transformation of eq.(26).
The solution of eq.(28) can be written in terms of the multiplicative stochastic integral
[14,15]:
Dy, ((t)) = (&) (x(t), 1, ta) B[ Dy (a(s)) | (Fo)i), (29)

where

B (0),1,9) = & [ {57 @) ()2,
5T (VI L) () du = AL(el) () X el du™ )}
(30)

(h,7% depend on z(u)).

By the multiplicative stochastic integral of eq.(29) we mean the limit of the sequence
of the time-ordered exponential multipliers. These multipliers are obtained as a result of
partition of time interval (¢, s). By the arrow we denote the order of the multipliers: The
arrow is aimed at the multipliers under the greater times.

Using the series of eq.(27) and the representation of (29) in eq.(25), we obtain that

Ueor (5,000, 00) = 37 Ble)(eO)ED) (20,1, 9)]Dhg(00).  (31)

Ap,q,q

11”)1,>q (x(t)) depends as well on z = x%(s) and 65 = a®(s). But, for brevity, this dependence was not
explicitly shown in the notation of lA)I’}q (x(t)).

15



In obtaining this equation, we have taken into account that at the initial moment of time
it must be

E[D),(a(s)) | (F):] = D), (als)) = Dy, (60).

Thus, we see that the expression under the expectation in eq.(31) depends on the
stochastic process given on the base of the principal fibre bundle. Due to the symmetry
of the problem the only trace of the fiber stochastic process a(t) (the process on the
group G) is the dependence of the matrix element D* on the boundary value of this
process at t = s : a(s) = 6y.

If after partition of the time interval [¢,,ts], we form the superposition of the local
semigroups that are similar to the semigroups of eq.(31) and go to a limit by taking finer
partition of the time interval, we get the global semigroup.

Similar to the symbolical formula (23), the resulting global semigroup can be also
written in symbolical form as follows:

Vi (Pasta) = Y By, (6(t)) (ED)py (€(1), th,ta)| Dy (6) (32)

Ap,q,q’

(g(ta) =7 Opa)?

where the process £(t) is a global process on a manifold M = P/G. The stochastic
equation of the local representatives of the process £(t) is given by the first equation
of (19).

Both the stochastic process &(t) and multiplicative stochastic integral (30), which
is an operator multiplicative functional of the process £(t), determine the semigroup in
the space of the sections I'(M, V*) of the associated co-vector bundle (we consider the
backward equation) & = P x¢ Vy'. This semigroup is determined by the expectation
value of eq.(32) standing under the sum. A scalar product in the space of the sections of
the associated co-vector bundle is given by the following form:

(djm ’l/}m) — / djn? djm \/ dUM (33)

(dvrq() is an invariant volume measure on a manifold M; in xi-coordinates it is presented
as dup(z) = /h(x)dxt...dz™m).

It is not difficult to obtain the differential generator of the semigroup associated with
the process £(t). Its coordinate expression will be the following differential operator:

0

rq 8:171

%Mzﬁ{[g 0 |1~ 2430,

\/_81‘” <\/7h”m14a> ) O+ hUAaAV)(J )pq (JV)c/z\/q}‘

(Here (I*),, is a unity matrix.) This operator acts in the space of functions with the
scalar product (33).
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It is possible to inverse formula (32). In case of performing this, we will find how the
kernel of the operator semigroup associated with the process £(t) is related to the kernel
of our initial semigroup (the Green function of eq.(1) ) associated with the process n(t) (or
¢(t)). As a consequence of this relation, we get the connection between the corresponding
path integrals.

We will carry out the inversion of formula (32) by using (6), where globally defined
semigroup (5) was presented in terms of the kernels given on a locally finite covering of
the manifold P. We will make all of the variable replacements in the local integrals of (6)
that lead us to formula (32).

After changing Q, for (%, 62) performed both with the help of local maps of the charts
and the local Bogolubov transformation

Qb = @Zb(pb% (372’ 0?) = f_l(Qb)7

in which the local neighborhood ¢ (U2 ) transforms consequently into (f, ' o? )(UL) =
b U7) and X (UL < G, for the Lh.s. of formula (32) restricted to a local neighborhood
of the point p,, we get the expression

Z /ﬁab (xb)GP(ab7 fb(xln 0b)7 ty; ﬁa) fa(xa) Ha)’ ta)(g()(ﬂfb, Hb)dv(xb)d,u(ﬁb) (34)

%b(uM)xg

But, the r.h.s. of formula (32) can also be specified for the locally finite covering of
the manifold M:

z / Py () 32 G (s Ty th; By Ty ta) () Dy (Oa)d(ms).  (35)

A
W o) it

Comparing (35) with (34), where the function ¢, has been expanded in series over the
matrix elements of the irreducible representation of a group G, we find that

/ Gp(aw, fo(zs, 0b), ty; Ba, fa(xa,Ha),ta)D;\q(eb)du(eb) —
ZG (b, Tb, to; Bay Tay ta )D;‘/q(ﬁa).

After multiplying both sides of the above formula on D) =~ and integrating over the
invariant Haar measure du(6,) normalized to unity, we obtain the following relation:

GA (ab)xb)tbyﬂa)xa) /GP ab7xb707tb;ﬁa7xa7e7ta)D2m(0)d:u(0) (36)

with
Gp(Oéb, Tp, 07 tb? ﬁm Za, €, ta) = GP(ab7 fb(xln 0b)7 tb? ﬁm fa(xm 0&)7 ta)'
By the letter e in eq.(36), we denote the unity element of the group G.

Performing an inversion of formula (32), we have obtained the relation between the
Green functions defined in charts of the locally finite covering of the manifold. Given

17



in the intersection of the charts of this covering, the Green functions G?, satisfy the
following relation:

Gé\p(ab7 Zp, th; ﬁa’ La, ta) = Dé\n (g,@u(xa))Gi\w (’Yb’ Zb, b} fa, Tas tG)Di\p (g’ya (xb))?

where the G-valued functions gg,(z) on M are the transition functions of the principal
fibre bundle.

On the overlapping of the charts labelled by the indices a and [, the corresponding
functions ¥ are connected by the equality:

(¥8)p(2a) = Dp(9pa(2a)) (Ya)n(@a). (37)

From this it follows that 1,, belongs to the space of the sections I'(M, V*) of the associated
bundle £*.

The consistency condition of the local Green functions given on the overlapping of
the charts enables us to extend the local equality (36) to the global one. We write it as
follows:

G (). 7 (pa) 1) = [ G0, 11:a ) D) (0)dp(6). (3)

Notice that this formula determines the connection between the path integral for Gp
and for G7,,. The path integral for the Green function Gp is almost analogous in the
form to the path integral of eq.(3) but with one exception concerning the domain of the
integration. Now, it should be carried out over the paths with fixed values at the time
t =t, and t = t;,. As for the path integral for the Green function G2, it can be derived

from the path integral determined by eq.(32) and we write it symbolically as

Gﬁzn (ﬂ-(pb)7 Uy 7T(pa)7 ta) =
Bt [ (D600 0 t0) exp{ o — [ V(e(u))du}]

€(tp)=m(py) wrem
- A exp{—— [ V(a(u)du)
= / 15 exp Zom . x(u))du

£(ta)=m(pa)

&(ty)=m(pp)

ty 1_ .y 2 A 1 1 8 —1km A

Xgp/ta {[5’)/“ (JM)pT(JV)rs o 5—}1’7? (\/ h’)/h A¢n> (Jﬂ)p8:| du
()X duw™ .

(39)

It is well known that there exists an isomorphism between the space of the sections of
the associated vector bundle and the space of the covariant functions on the total space of
the principal fibre bundle. From this it follows that the semigroup with the kernel given
by eq.(39) acts in the space of the functions ¢, (p) for which the following relation holds:

Pn(pg) = Dy (9)9m (D).
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The connection between these functions and the functions of I'(M, V*) for which equal-
ity (37) is valid, can be established with the Bogolubov transformation by the following
local formula: )

Thus, as a result of the performed transformation, our initial problem has been reduced
to the corresponding problem on the orbit space M = P/G. To put it differently in terms
of the constrained system point of view, we have made the quantum reduction of the
dynamical system onto the momentum level \, determined by the representation D*.

A considerable simplification of the obtained formulas can be gained in the case of
the reduction onto the zero momentum level. Then, in this case ng = 1, the semigroup
with kernel given by eq.(39) acts in the space of the scalar equivariant functions on the
total space of the principal fibre bundle. Now, the measure of the path integral of eq.(39)
is determined by the stochastic process £(t) and the multiplicative stochastic integral is
equal to the unity. The differential generator of the process £(t) is

1 1 07 0
- A ng
ot K{ h V7 0xn &rz}

By using the Girsanov transformation, we can change the measure in the path integral
which is obtained from the path integral of eq.(39) in the case of A = 0. As a result of
such a transformation, when the process ¢ is replaced for é which is locally described by
the following stochastic differential equation:

1 0

we get the path integral for a semigroup that has the differential generator consisting of
A and an additional potential term — the Jacobian of the performed transformation.
Notice that the Jacobian depends on the orbit volume (x).
An obtained semigroup, determined by its kernel G, from the equality

di'(t) = (hm\/ﬁ) dt + py/EXG(2(8))dw" (),

(o) Y (x0) VA AG M (0, ty; Ty ) /G’P (P8, tv; Da, ta)dp(9),

— ["Védus [*rEnay @0

ta

GM (xlntb? xa7 /dlu eXp{

(z =m(p)),

acts in the space of the scalar functions on M (or in the space of the scalar invariant
functions on P)) with the following scalar product: (¢1,%2) = [ 11 (x)e(z)dvpm(z). In
eq.(40), the Jacobian J is given by

wrem

2

O0ln~y dIn%
I(z) = _% Aulny+7 hm 81”7 83:7

As it has been shown in [16], this Jacobian can be presented by the expression depending
on the mean curvature normal to the orbit at the point z.
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Notice that the differential operator

- hk hk 1
H,=—Ay——[Am] 1 —V
o oM~ g [AmIny + o (VMH’Y)]JFM
is the operator of the forward Kolmogorov equation for the Green function Gq. When
changing the forward Kolmogorov equatlon for the Schrodinger equation, the operator
H, becomes the Hamilton operator H = _ of the corresponding Schrodinger

. K=1
equation.

Conclusion

The main result of the paper is formula (38) and formula (39) that represents the
reduced Green function GJ,,,. Our formulas generalize the well-known formula of [17] for
the Green functions on the principal fibre bundle.

In obtaining our result, we made use of such an approach to the path integral, in
which the path integral measure was determined by the stochastic process. This stochastic
process was constructed by using the local stochastic differential equation defined on charts
of the manifold. It has an advantage in performing the path integral transformation.
However, in this approach the effects coming from the topology of the manifold are not
explained and have not been considered in the paper. It is supposed to study this problem
in further investigations.

Besides, in the paper a rather strong restrictions on a manifold, on a group, which
acts on this manifold, and on differential equation are imposed. All these exclude an
important case of the action of the noncompact group on a manifold. The investigation of
the last case may be very important in attempts to generalize the obtained result to gauge
theories. Perhaps, such a generalization to the noncompact case calls for some changes in
the approach considered in the paper.

It is necessary to stress an important role of the nonlinear filtering equation in fac-
torization of the path integral measure. At present, this field of the stochastic process
theory is rather advanced. And after comprehension, one can derive from it the things
that would be useful in quantization of the constrained systems.
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Appendix
Stochastic process on manifold

In case of regarding the manifold as the set of the charts together with their gluing
mappings, it is possible to define the stochastic process on each chart by the solution of
the corresponding stochastic differential equation in the Euclidean space. However, the
problem arises when one is trying to construct the global process on a manifold. Its origin
lies in the transformation law of the stochastic differentials: they transform in accordance
with the It6’s formula but not as the tensor objects. If one makes use of the standard
way of “gluing” the processes given on the overlapping of the charts, then one faces with
violation of the compatibility condition for these stochastic processes.

In [4], to solve this problem the following construction has been proposed. First of
all, it has been shown there, that for each manifold M it is possible to define a special
fibre bundle I(M). The fibers of this fibre bundle are formed from vector and operator
functions (a, A), that are defined in the corresponding spaces. The “gluing” mapping of
this fibre bundle which acts on overlapping of the charts (U, 1) and (Us, ¢2) is given as
follows

!/ 1 " !
I(f@1@2)(a@1, A(pl) — (f@1902a@1 + §Trf901902 (A(pl’ A(pl)’ f@1@2A@1)’
(forps = 2 - p17h).
Locally, that is on a chart (U, ¢), each pair (a, A) determines the germ R, (a, A) of the
diffusion processes that don’t leave the chart to which this pair belongs. The diffusion

processes of the germ R, (a, A) are stochastically equivalent to the processes obtained as
a result of the solution of the stochastic differential equations

dg(s) = a(s, €(s))ds + A(s, £(s))dw(s),
which coefficients a(s, z) and A(s,x) have the supports in U and satisfy the equalities:
a(0,z) =a, A(0,z)=a.

It is important, that under the local mappings of the manifold, the germ R.(a, A)
transforms into the germ Ry, (I(f)(a, A)). It allows one to associate the fiber of the
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It6 fibre bundle I(M) with the space of the germs of the diffusion processes. The more
important fact is that it is possible to extend the functorial character of the correspondence
U— I(U) to I,(U) - R.(I.(U)). Therefore, if we have the It6 fibre bundle (M), then
we are able to construct the germs of the diffusion processes on a manifold M.

Now we must introduce a new notion called the It6 field. It comes from the particular
case of the Ito bundle — the vector Ito bundle. The vector It6 bundle is a sum of tangent
bundle and an operator bundle. The fibers of this vector bundle are again given by the
pairs (a;, A,), where a, € T, M, and A, is a linear map from R" into T, M. But since
now we have a vector bundle, the law of the "gluing” transformation becomes as follows

(az, A2) = (f (2)au, [ (2)As).
By definition, the Ito field is a section of the introduced vector It6 bundle.

However, by constructing with the It6 field (M) the germs of the stochastic processes
on a manifold M, we find that they don’t have the necessary law of the transformation
on overlappings of the charts. So, we must change our construction. And the solution
of the problem concerning the transformation law is to take the It6 field I(;,0)(7,M) (for
the tangent bundle (7,M)) rather than the It6 field 1(M).

By the general approach, the Ito field I, )(T;M) leads us to the germs R, )(a, A)
of the stochastic processes in the neighborhood of the zero (y = 0 in (x,y)) of the tangent
bundle T, M. Then, by supposing the existence of the linear connection on a manifold,
the germs R(;0)(a, A) are carried onto the manifold with the help of the exponential
mapping. These diffusion processes germs

exP Rz0)(a, A) = R, (I(expx)(a, A)) (E exp,(a,dt + Axdw)),

which in coordinates is presented as follows

1
¢ - exp, Rz 0)(a, A) = RE(a¥ — ZTrI'7

9 @(m)(Af?Af)?Af))7

are called the stochastic differentials.

Because of the functorial character of the previous construction, these stochastic dif-
ferentials transform as necessary under the “gluing” mapping of the charts. That is, the
It6 field transformation

(a2, Az) = (f'(2)az, f'(2)Aa),

leads to the following transformation of the germs of the diffusion processes on M:

f' e?fﬁxR(x,O) (CL, A) — eEZTf_(/x)R(f(x),O) (f (x)a:w f/ (x)Ax)

Now, if we let the Ito field be dependent on time as well, we will be able to construct
the field of the compatable germs. In this case we may put a question concerning the
existence of such a process £(¢) on a manifold M for which at every moment of time and at
every point x it would be possible to find a neighborhood of = where the process coincides
(almost surely) with one of the processes belonging to the germ exp,R(a.(t), A.(t)). By
definition, the process in question is the integral process of the It6 field (a,(t), A.(t)).

!
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The problem of finding the integral process £(t) can be symbolically written as the
following (symbolical) equation:

de(t) = expe(ag (H)dt + Age(t)dw(t)). (41)

An integral process of the It6 field (the solution of eq.(41)) is determined in two steps.
In the first step, one solves the equation defined by the local 1t6 field, by which is meant
that the Ito fields is supported to some chart of the manifold.

Let eq.(41) be given by the local It6 field. Then, this equation determines the germ
of the diffusion processes that don’t leave the chart where the support of the local It6
field is. If the considered chart of the point z is (V,¢), then the stochastic differential
equation for £¥ = (&) in the neighborhood V¥ = (V) of the Euclidean space will be
the following equation:

- %Ffwm(z‘l“’(&“’(t)) 5 AP(EP(1)) )yt + AP(EP (1)) dw(t),  (42)

dg” (t) = {a”(£*(1))
with the initial data: £%(s) = ¢(x).

Being the Stratonovich-like equation, eq.(42) is invariant under the changing of the
charts of the manifold. The solution of this equation defines the stochastic evolution
family T,(t,s) (x € V) of mappings of the manifold. In the exterior of V, this family
consists of the identity mappings and in the interior of V), it is given by the solution of
eq.(42): @(To(t,s) - x) = o(T(¢, s; 7).

In the second step, by making use of the local stochastic evolution families of mappings
of the manifold M, the global solution of the stochastic differential equation (41) is built.
It is made as follows: Taking the partition ¢ = (s = tp < t1 < ... < t, = t) of the
time interval [s, ¢] and forming the consequent superposition of local stochastic mappings
Tet, 1) (ti—1,ti;&(ti—1)), the stochastic evolution family 7 of mappings of the manifold M
is defined as

Tq(t? S5 .T) = Tfn—1(tn—1)(t? tn—15&n—1 (tn—l))?
§e(T) = Tep ytp ) (Totr15&e-1(tr1)), o =, 7 € [te_1, ).

In [4] it was shown that under the refinement of the partition ¢, the family 79 of the
mappings has a limit. It is this limit mapping that is a solution of the stochastic differential
equation (41). The existence of the limit was proven with rather general assumptions
concerning the structure of the manifold. Namely, it was assumed that there was a
uniform atlas?on a manifold M.

Obtained as a result of the limiting procedure, the evolution family 7" has the following

evolution property:
T(t,s;x)=T(t,m;T(T,s;x)).

2In each chart (V,, ¢,) of the point = there must be two embeded neighborhoods V2 C V,! C V,, such
that if y € V.2 then V.2 C V;}. In the neighborhood ¢, (V.2) it must be a ball of the fixed radius. Also, the
linear connection coefficients and the It6 field coeflicients must be uniformly bounded. These conditions
are satisfied in the case of the compact manifold.
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It means that the stochastic process & .(t) = T'(t, s;x) is a Markov stochastic process.
Then, from the general theory it follows, that there is a family of the operators

U(r, 1) f(y) = Ef (&y(1)) = EF(T (¢, 75 9)), (43)

defined in the space B(M) of continuous and bounded functions on M. This family has
an evolution property
U(r,t) =U(r,s)U(s,t), 7<s<t.

The expectation value of formula (43) denotes the integration with respect to the measure
defined in the space of paths on M constructed by the Kolmogorov theorem, that is

Ef(&a®) = [ f@()dus (a(),

t
Mz,

where M! = {x(s),s € [1,t],z(T) = y}.
By its construction, the family of the operators U(t, s) has the following superposition
properties:

U(r,t) = im,U(7,t1) - U(t1, ta) - ... - Utn_1,tn). (44)

This property enables one to calculate U(t, s) by using such local operators as

U(r, 1) f(z) = Us(7,t) = Bf(T(t, 73 2)). (45)

Notice that in [4], the same approach was applied to the construction of the stochastic
processes on vector bundles and on principal fibre bundles.
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