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Abstract

One-parameter semigroups of holomorphic functions appear naturally in various
applications of Complex Analysis, and in particular, in the theory of (temporally)
homogeneous branching processes. A suitable analogue of one-parameter semigroups
in the inhomogeneous setting is the notion of a (reverse) evolution family. In this
paper we study evolution families formed by Bernstein functions, which play the
role of Laplace exponents for inhomogeneous continuous-state branching processes.
In particular, we characterize all Herglotz vector fields that generate such evolution
families and give a complex-analytic proof of a qualitative description equivalent to
Silverstein’s representation formula for the infinitesimal generators of one-parameter
semigroups of Bernstein functions. We also establish a sufficient condition for families
of Bernstein functions, satisfying the algebraic part in the definition of an evolution
family, to be absolutely continuous and hence to be described as solutions to the gen-

Communicated by Doron S. Lubinsky.

This work is supported by the Research Institute for Mathematical Sciences, an International Joint
Usage/Research Center located in Kyoto University, and by JSPS Grant-in-Aid for Young Scientists

19K 14546, JSPS Scientific Research 18H01115 and JSPS Open Partnership Joint Research Projects grant
no. JPISBP120209921.

B Pavel Gumenyuk
pavel.gumenyuk @polimi.it

Takahiro Hasebe
thasebe @math.sci.hokudai.ac.jp

José-Luis Pérez
jluis.garmendia@cimat.mx
Department of Mathematics, Politecnico di Milano, via E. Bonardi 9, 20133 Milan, Italy

Department of Mathematics, Hokkaido University, North 10, West 8, Kita-ku, Sapporo
060-0810, Japan

Department of Probability and Statistics, Centro de Investigacién en Matemadticas, A.C., Calle Jalisco
s/n, C.P. 36240 Guanajuato, Mexico

Published online: 22 January 2024 @ Springer


http://crossmark.crossref.org/dialog/?doi=10.1007/s00365-023-09675-9&domain=pdf

Constructive Approximation

eralized Loewner—Kufarev differential equation. Most of these results are then applied
in the sequel paper [35] to study continuous-state branching processes.
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1 Introduction

Particular interest to look into families of Bernstein functions from the viewpoint of
Loewner Theory comes from Probability Theory. In general, complex-analytic tools
are known to play an important role in the study of Markov branching processes, seee.g.
[4, 30, 36]. A very classical example is the Galton—Watson process, which is a (tempo-
rally) homogeneous Markov chain with the one-step transition probabilities encoded
in the so-called generating (holomorphic) function f: D — D :={z € C: |z] < 1}
as its Taylor coefficients at z = 0. Evolution of the stochastic process corresponds to a
(deterministic) dynamics in a complex domain: the generating function for the n-step
transition probabilities coincides with the n-th iterate of f defined as usual by

f" = fo...of:D— D.
———
n times
In case of ahomogeneous branching process with continuous time, iterates are replaced

by a continuous one-parameter semigroup of holomorphic self-maps, see Sect. 2.1 for
the definition and basic properties.
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In a similar manner, inhomogeneous branching processes lead to non-autonomous
holomorphic dynamical systems. In this setting the role of one-parameter semigroups
is played by the so-called (reverse) evolution families, see Sect.2.2.

Independently from applications to stochastic processes, one-parameter semigroups
and iteration of holomorphic functions have been a subject of deep studies in Com-
plex Analysis since early 1900s. Evolution families, in turn, constitute one of the
cornerstone concepts in Loewner Theory, which originated from Loewner’s seminal
paper [43] of 1923 and since then has been serving as a powerful tool in the theory of
conformal mappings, see e.g. [3, 12] for a detailed survey.

Applications of Loewner Theory to branching processes (with discrete states) were
studied in detail by Goryainov [25-29]. Itis worth mentioning that similar relationships
between stochastic processes and evolution families (or one-parameter semigroups in
the homogeneous case) have been recently discovered in Non-Commutative Proba-
bility, see e.g. [3, 22, 23, 52].

This paper is motivated by yet another interesting case, in which the transition
probabilities can be encoded in a (reverse) evolution family formed by holomor-
phic self-maps of the right half-plane. Continuous-state (Markov) branching processes
introduced in 1958 by Jifina [38], see also [32], have been attracting increasing interest
in the last decades, see e.g. [21] or [46] and references therein. Because of the branch-
ing property, the transition probability measures &, ;(x, -) in such a process (X;) are
infinitely divisible and, as a result, Bernstein functions come into play via the Laplace
transform:

+o00
E[e XX, =x] = / e Vksy(x,dy) = exp(—xvy, (), x, ¢ >0,
0

where vy ;: [0, +00) — [0, +00) is a Bernstein function, i.e. a non-negative C°°-
function on (0, +o00) with (—1)"*1v{) > 0 forn = 1,2,3,..., extended to 0 by
continuity. The functions v, ; are uniquely defined by the transition kernels k; ; and
are usually referred to as the Laplace exponents of the process. In turn, the Chapman—
Kolmogorov equation leads to a sort of semigroup property vy ; o v; , = v, for any
s,t,u with 0 < s <t < u; essentially, this means that the Laplace exponents form a
reverse evolution family. For more details we refer the reader to our sequel paper [35].

While homogeneous continuous-state branching processes are well understood, see
e.g. [41, Chapter 10], a systematic study of the inhomogeneous case has been launched
only recently. In particular, in [21] the authors construct inhomogeneous continuous-
state branching processes starting from an integral evolution equation for the Laplace
exponents v, , regarded as self-maps of (0, +00).

A well-known remarkable fact is that every Bernstein function f # 0 extends
to a holomorphic self-map of the right half-plane H := {z € C: Rez > 0}. Another
important property is that the composition of two Bernstein functions is again a Bern-
stein function. In other words, the holomorphic extensions of Bernstein functions
f # 0 (which, suppressing the language, we will also refer to as Bernstein functions)
form a subsemigroup B in the topological semigroup Hol(H, H) of all holomorphic
self-maps of H endowed with the operation of composition and the usual topology
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of locally uniform convergence. Moreover, B85 is topologically closed in Hol(H, H).
See Appendix A for more details.

The purpose of this paper is to develop complex-analytic methods based on the
modern Loewner Theory, which would be useful, in particular, for studying inhomo-
geneous continuous-state branching processes. A part of our results are then applied
in the sequel paper [35]. Other results are aimed to future investigation of branching
processes and/or represent some general interest in the frames of Loewner Theory and
its applications.

1.1 Organization of the Paper and Summary of Main Results

The paper is organized as follows. In the next section, Sect. 2, we present necessary
background on one-parameter semigroups and (reverse) evolution families and on
boundary fixed points of holomorphic self-maps.

In Sect.3 we establish our main results. We start by proving Theorems 1 and 2 in
Sects. 3.1 and 3.2, respectively, which concern infinitesimal description of an arbitrary
topologically closed (sub)semigroup il in Hol(D, D), where D C C is a simply con-
nected domain. Theorem 1 is a general version of a result known for several special
cases; it states that the infinitesimal generators associated to one-parameter semigroups
in 4 form a topologically closed convex cone. Theorem 2 deals with the evolution fam-
ilies. We prove that an evolution family (w; ;) generated by a Herglotz vector field ¢
is contained in Y if and only if for a.e. “frozen” instant ¢, ¢ (-, ¢) is an infinitesimal
generator of a one-parameter semigroup in . Both theorems apply to the case of the
semigroup BF C Hol(H, H) consisting of all Bernstein functions different from the
identical zero.

Theorem 2 reduces the study of Herglotz vector fields generating evolution fam-
ilies of Bernstein functions to the study of infinitesimal generators associated to
one-parameter semigroups in ‘B§. Such generators, which we refer to as Bernstein
generators, appear naturally in Stochastic Processes. A representation formula for
Bernstein generators was found long time ago by Silverstein [55]. In Sect. 3.3 we give
an equivalent qualitative characterization of Bernstein generators, see Theorem 3. As
corollaries, we obtain analogous representation formulas for Bernstein generators for
the cases when the corresponding one-parameter semigroup has a boundary regular
fixed point at O or at co.

In Sect. 3.4, we address a problem which is important for applications to Stochastic
Processes: find sufficient criteria for families of Bernstein functions satisfying the first
two (algebraic) conditions in the definitions of reverse and usual evolution families
(see Sect.2.2) to be absolutely continuous, i.e. to admit associated Herglotz vector
fields and hence to be described with the help of (a suitable version of) the Loewner—
Kufarev equation (2.2). In particular, we show (see Theorem 4 and its corollary) that
in contrast to Loewner Theory for arbitrary holomorphic self-mappings, our setting
admits a sufficient condition in terms of the first two derivatives at the boundary point
0. Motivated by this result, in Sect.3.5, we make sure that for absolutely continuous
evolution families in BF, the well-known formulas for the derivatives of the first and
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the second order w.r.t. the initial condition at an internal fixed point can be extended
to the boundary fixed point at 0.

The paper is concluded by the Appendices. In the first three of them we collect
some basic fact on Bernstein functions and some further details on one-parameter
semigroups and on (reverse and usual) evolution families, not included in the Pre-
liminaries, but rather useful in the context of this paper. In the last Appendix D, we
suggest a direct complex-analytic proof of Theorem 3 stated in Sect. 3.3. This proof is
independent from Silverstein’s representation formula and appears to be less technical
than the original proof of that formula [55] or the proof presented in [40].

2 Preliminaries
2.1 One-Parameter Semigroups of Holomorphic Self-Maps

We start by introducing some general notation and terminology. For a set E C C,
we will denote by E its closure w.r.t. the extended complex plane C. For an arbitrary
domain D C Candaset E C C, we denote by Hol(D, C) the class of all holomorphic
functions in D and by Hol(D, E) its subclass consisting of all f € Hol(D, C) with
f(D) C E.Asusual, weendow Hol(D, C) and Hol(D, E) with the topology of locally
uniform convergence in D.

Definition 2.1 By a semigroup of holomorphic self-maps of a domain D C C we
mean a set 4 C Hol(D, D) containing the identity map idp and such that f o g € Y
for any f, g € 4. We say that such a semigroup 4l is topologically closed if il is
(relatively) closed in Hol(D, D).

Definition 2.2 Let &l be a semigroup of holomorphic self-maps of some domain
D c C. A one-parameter semigroup in 4l is a continuous unital semigroup homo-
morphism [0, +00) 3¢ — v; € U from the semigroup ([0, +00), +) with the
Euclidean topology to the semigroup (4, o) endowed with the topology inherited
from Hol(D, D).

Equivalently, (v,) C 4 is a one-parameter semigroup if and only if it satisfies
the following three conditions: (i) vo = idp; (ii) vy o v; = vsy, for any s, ¢ > 0;
(iii) v, — idp in Hol(D, D) as t — 0%. Thanks to Montel’s normality criterion,
see e.g. [24, §11.7, Theorem 1], if C \ D contains at least two distinct points, then
the continuity condition (iii) is equivalent to the pointwise convergence: v;(z) — 2
ast — 0T foreach z € D.

Remark 2.3 1t is known that in one complex variable, the theory of one-parameter
semigroups of holomorphic self-maps can be reduced, without losing generality, to
the study of one-parameter semigroups in the disk D; see e.g.[10, §8.4] for more
details. At the same time, depending on the problem one considers, it can be useful to
pass, with the help of a suitable conformal mapping, to another domain D, e.g. to the
half-plane D := H = {z : Rez > O} or the strip D := {z: 0 < Imz < «}.

For the sake of notational uniformity, we will keep working with an arbitrary sim-
ply connected D C C, unless explicitly stated otherwise. Clearly, most of the results
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proved for any particular choice of D extend, more or less automatically, to the general
case with the help of conformal mappings. In particular, it is known [6], see also [9],
[10, Chapter 10], [20, §2.1], or [53, §3.2] for more details, that every one-parameter
semigroup (v;) in Hol(D, D) is a semiflow generated by a holomorphic vector field
in D. Namely, for each z € D the map [0, 400) >  — w(¢) := v,(2) is the unique
solution to

dw(z)
dt

+o(w@) =0, w() =z, 2.1

where ¢ := lim,_, o+ (idp —¢;)/t is a holomorphic function in D called the infinites-
imal generator of (v;), with the limit known to exist in the topology of Hol(D, C).

In the literature one can find two different conventions concerning the choice of
the sign in front of ¢ in (2.1). Here we follow the convention from [53], which is also
often adopted in the literature on Probability Theory. The opposite choice of the sign
is made in most of the works in Loewner Theory, e.g. in [8, 11, 16], as well as in many
publications on one-parameter semigroups, including [10].

In what follows, the set of all infinitesimal generators of one-parameter semigroups
in the domain D will be denoted by G, or by G (Hol(D, D)) when we need to specify
the domain D explicitly. Furthermore, for a semigroup £{ C Hol(D, D), we will denote
by G(4l) the set of all ¢ € G for which the associated one-parameter semigroup (vf’)
is contained in 1.

Remark 2.4 Let D C C be a simply connected domain and f be a conformal mapping
of D onto D. With the help of the variable change w = f(w) in equation (2.1) we see
that ¢ : D — C belongs to Q(HOI(D, D)) if and only if the function ¥ := (¢ o f)/ f’
belongs to Q(Hol(]D), ]D))).

2.2 Absolutely Continuous Evolution Families

Throughout this section, we fix an interval / C R of the form [ := [0, T'] with
T € (0, +o00) orof the form I := [0, T) with T" € (0, +oc]. Furthermore, by A(I) we
denote the set {(s,t): s,t € I, s <t}.If I = [0, +00), instead of A(I) we will sim-
ply write A. Finally, ACoc (1) will stand for the class of all (real- or complex-valued)
functions on I which are absolutely continuous on each compact subinterval of 7.

There are two ways to extend the notion of a one-parameter semigroup to the
non-autonomous (or, in probabilistic terminology, time-inhomogeneous) case. The
following definitions are slight modifications of the definitions given in [8, 16]. Most
of the results proved in these papers can be easily extended to our setting.

Definition 2.5 An (absolutely continuous) evolution family in a simply connected
domain D C C over the interval [ is a two-parameter family

(wy,1)(s,nea C Hol(D, D)
satisfying the following conditions:
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EFl: ws =idp forany s € [;
EF2: ws, = ws o ws, foranys,t,u € I withs <t <u;
EF3: for each z € D there exists a non-negative function f, € ACjoc(/) such that

|ws,u(Z)_ws,t(Z)| 5/ fz(r)dr
t

forany s,t,u € [ withs <t <u.

Definition 2.6 An (absolutely continuous) reverse evolution family in a simply con-
nected domain D C C over the interval [ is a two-parameter family
(vs,1)(s,neary C Hol(D, D) satistying the following conditions:

REF1: vy =idp forany s € I;
REF2: vg, = vs;0v; foranys,t,u € I withs <t <u;
REF3: for each z € D there exists a non-negative function f, € ACjo(I) such that

5.0 (2) = V3.0 ()] < / f(r)dr
t

forany s,t,u € I withs <t < u.

If (wy ;) satisfies Definition 2.5 with condition EF3 replaced by the requirement
that the map A(/) > (s, 1) — wy,; € Hol(D, D) is continuous, then it is called a topo-
logical evolution family. In a similar way, topological reverse evolution families can
be defined.

Remark 2.7 Clearly, if (v;) C Hol(D, D) is a one-parameter semigroup, then
(wy,1)(s,nen defined by wy; := v,—s for all (s,7) € A is an absolutely continu-
ous evolution family and, at the same time, an absolutely continuous reverse evolution
family over [0, +00).

Remark 2.8 A family (vs ;) (s,neary C Hol(D, D) is a reverse evolution family if and
only if for any S € [ the formula wy; (= vs—;5-5, 0 < s <t < §, defines an
evolution family (w; ;) over [0, S]. The same is true with “reverse evolution family”
and “evolution family” interchanged. For topological (reverse) evolution families,
these assertions follow directly from the definitions, while in the absolutely continuous
case, the proof is less trivial, see [16, Proposition 4.3].

An observation similar to Remark 2.3 is valid for (reverse) evolution families, see
[13], which explains why assuming that D C C is simply connected is of no loss
of generality. At the same time, notwithstanding Remark 2.8, both Definitions 2.5
and 2.6 seem to be useful in our context. Reverse evolution families, as mentioned in
Introduction, spring up in Probability Theory, e.g. in connection with branching pro-
cesses. On the other hand, usual evolution families are more natural from the Dynamics
point of view. In particular, absolutely continuous evolution families, similarly to one-
parameter semigroups, are semiflows of certain holomorphic vector fields in D, but
in this case the vector fields are non-autonomous, i.e. they may depend explicitly on
time. In order to state this result in a precise form, we need the following definition.
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By LllOC (1) we denote the class of all measurable (real- or complex-valued) functions
which are integrable on each compact subinterval of /.

Definition 2.9 A function ¢ : D x I — C is said to be a Herglotz vector field in a
simply connected domain D C C if it satisfies the following three conditions:

HVFI: foranyt >0, ¢(-, 1) € Q(Hol(D, D));

HVF2: forany z € D, ¢(z, -) is measurable on /;

HVF3: for any compact set K C D, there is a non-negative function Mg € Llloc(l )
such that

max |¢p(z,t)| < Mg(t) ae. tel.
zeK

Remark 2.10 An observation analogous to Remark 2.4 holds for Herglotz vector fields.
Namely, if f maps ID conformally onto a domain D, then¢ : D x I — Cis a Herglotz
vector fieldin D ifand only if ¥ (¢, ) := qb(f(g“), t)/f’(g“), ¢ €D,t € I,isaHerglotz
vector field in D.

Asusual we identify two Herglotz vector fields ¢, ¥ : D x I — Cif ¢ (-, 1) = ¥ (-, 1)
for a.e. t € I. Some of the main results of [8] can be now summarized and stated in
our notation as follows. For s € I, let Iy := I N [s, +00).

Theorem A Let D C C be a simply connected domain and (wy ;) an absolutely con-
tinuous evolution family in D over the interval 1. Then there exists a unique Herglotz
vector field ¢ : D x I — C such that for any 7 € D and any s € [0, T), the map
Iy 5t = w(t) := ws;(2) € D is a solution to the initial value problem

dw

a +¢(w,t) =0, aetel; w(s) = z. 2.2)

Conversely, let ¢ : D x I — C be a Herglotz vector field. Then for any z € D and
any s € I the initial value problem (2.2) has a unique solution t — w = w(t; z, §)
defined on some interval containing the set I;. Setting ws ;(z) := w(t; z, s) for all
z€ D andall (s,t) € A(I) one obtains an absolutely continuous evolution family
(ws 1) over the interval 1.

The ODE in (2.2) is known as the generalized Loewner—Kufarev equation. Accord-
ing to the above theorem, this equation establishes a one-to-one correspondence
between absolutely continuous evolution families and Herglotz vector fields. An evo-
lution family and the vector field, corresponding to this evolution family in the sense of
Theorem A, are usually said to be associated to each other. An analogous one-to-one
correspondence exists between absolutely continuous reverse evolution families and
Herglotz vector fields, see [16, Theorem 4.2 (i)]. For reader’s convenience, we give
more details in this respect in Appendix B.

2.3 Boundary Regular Fixed Points

For the classical results stated in this section, we refer the reader to [10, Sect. 1.8, 1.9,
10.1,12.1, and 12.2], see also [ 1, Chapter 1] or [2, Chapter 2]. From the dynamics point
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of view, an important role in the study of self-maps is played by the fixed points. Thanks
to the Schwarz—Pick Lemma, every holomorphic w: D — DD different from idp can
have at most one fixed point T € . All other fixed points are located on dID and
should be understood in the sense of angular limits. Namely, o € 9D is said to be
a boundary fixed point for w € Hol(D, D) if the angular limit Zlim,_,, w(z) exists
and coincides with o. It is known that the angular derivative

w'(o) == £ lim w@ —o
>0 7 —0

exists, finite or infinite, at any boundary fixed point o and that w’(o) is either co or a
positive number, see e.g. [48, Proposition 4.13 on p. 82].

Definition 2.11 A boundary fixed pointo € 91D of aholomorphic self-mapw: D — D
is said to be regular (BRFP for short) if w'(c) # oo.

Using the Cayleymap DD > z — H(z) := (142)/(1—z) € H, the above definitions
can be extended to the holomorphic self-maps of the half-plane H. In fact, foro € 0H
different from oo this leads to literally the same definitions. In case 0 = 0o, the angular
derivative w’(00) should be understood in the sense of Carathéodory as defined in the
following version of Julia’s Lemma.

Theorem B [see e.g. [57, §26]] For any f € Hol(H, H U iR), the limit

f/(00) := 2 lim f©
(oo ¢
exists finitely. Moreover,
Ref(©)
{e]gl Rec f(eo) 2 0.

In particular, f(¢) = f'(00)¢ + g(¢) for all ¢ € H and some g € Hol(H, HU iR)
satisfying g'(0o0) = 0.
If f € Hol(H, H) has a boundary fixed point at 0o, then w := H~! o f o H has a
boundary fixed point at 1 and w’(1) = 1/ f’(c0). Therefore, co is a BRFP for f €
Hol(H, H) if and only if f/(c0) # 0.
Remark 2.12 1t follows easily from [18, Theorem 1] that O is a BRFP for w €
Hol(H, H) if and only if w(x) — OasR 5 x — 0% and the limitlim,_, o+ w’(x) exists
finitely. Similarly, co is a BRFP for w € Hol(H, H) if and only if limy_ 400 w'(x) is
different from zero.

If w € Hol(D, D), where D € {D, H}, has no fixed points in D, then according
to the classical Denjoy—Wolff Theorem, there exists a unique BRFP t € D of w

such that w'(t) < 1if T # oo and w'(t) > 1if T = 0co. Moreover, as n — +00, the
iterates

w' i =wowo...ow — T (2.3)
—_—

n times
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locally uniformly in D. The point 7 is called the Denjoy—Wolff point of w or the
DW-point for short. The limit behaviour of holomorphic self-maps with interior fixed
points is similar. Namely, if T € D is a fixed point of w € Hol(D, D) and if w is
not an automorphism of D, then (2.3) holds. In this case we also refer to T as the
Denjoy—Wolff point of w.

For convenience of readers not familiar with modern Loewner Theory, in
Appendix C we collect some material concerning the DW-point and BRFPs of one-
parameter semigroup and evolution families, related to our results given in the next
section.

3 Results
3.1 Infinitesimal Generators in Topologically Closed Semigroups

It is well-known that infinitesimal generators of one-parameter semigroups in
Hol(D, D) form a closed convex cone, see e.g. [10, Corollary 10.2.7, p. 287]. For vari-
ous choices of a semigroup 4 C Hol(D, D), the cone G (1) formed of all infinitesimal
generators of one-parameter semigroups contained in 4{ has been explicitly character-
ized, see e.g. [30]. In each case we are aware of, the cone G (41) turns out to be convex.
However, we have not been able to find in the literature any general results in this
respect. By this reason, below we give a proof of the following basic theorem.

Theorem 1 Let D C C be a simply connected domain and $ a topologically closed
semigroup of holomorphic self-maps of D. Then the set G (M) formed by all infinitesimal
generators of one-parameter semigroups contained in  is a topologically closed (real)
convex cone in Hol(D, C).

Since BF is a topologically closed semigroup in Hol(H, H), see Theorem C
in Appendix A, the above theorem directly implies the following:

Corollary 3.1 The set G(BY) is a topologically closed convex cone in Hol(H, C).

Proof of Theorem 1 The fact that G (1) is a cone is trivial. Indeed, if ¢ € G (L) generates
aone-parameter semigroup (v?), then forany o > 0 the function o ¢ is the infinitesimal
generator of the one-parameter semigroup (v;) formed by the mappings v, := vft.

To show that G(4) is topologically closed, consider an arbitrary sequence
(¢n) C G(L) converging locally uniformly in D to some ¢ € Hol(D, C). By [10,
Theorem 10.5.6, p.300], ¢ is also an infinitesimal generator in D and, for eachz > 0,
we have v}’ — v; in Hol(D, D) as n — +o00, where (v') and (v;) stand for the
one-parameter semigroups generated by ¢, and ¢, respectively. By the hypothesis,
(v}) C U and Y is closed in Hol(D, D). Therefore, (v;) C U and hence ¢ € G().
This means that G (1) is a closed subset of Hol(D, C).

To complete the proof it remains to show that ¢ := ¢1 + ¢ € G(Ul) provided that
é1, p2 € G(W). By [10, Corollary 10.2.7, p.287], ¢ is an infinitesimal generator in D.
Denote by (v,]), (v,z), and (v;) the one-parameter semigroups generated by ¢1, ¢2,
and ¢, respectively. The Trotter product formula for one-parameter semigroups, see
e.g. [10, Corollary 10.6.2, p.304] or [49, Corollary 4], states that for each t > 0,
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. 1 2 \on
vy = lim (v,,,ov
! n%+oo( t/n t/") ’

where the limit exists in the topology of Hol(D, D). Since by the hypothesis, 4l is a
closed subset of Hol(D, D) and all finite compositions of its elements again belong
to 4, it follows that (v,) C U, i.e. ¢ € GLL). O

3.2 Evolution Families in Topologically Closed Semigroups

A natural question arises in connection with the correspondence discussed at the end of
Sect.2.2: how are the properties of the elements in a (reverse) evolution family related
to those of the associated Herglotz vector field? For a particular property related to
the boundary behaviour at a given point (namely, for having a BRFP there) the answer
was given in [11] (see Theorem D in Appendix C). The main new result of this section
is a general statement of a similar kind.

Theorem 2 Let D C C be a simply connected domain and i1 a topologically closed
semigroup of holomorphic self-maps of D. Let (ws ;) be a (reverse) evolution family
in D with associated Herglotz vector field ¢. Then the following two conditions are
equivalent:

(1) ws, € Uforall (s,t) € A(I);
@) ¢(-,1) e G) fora.e. t € 1.

Remark 3.2 The assumption that 4 is topologically closed plays an important role in
the above theorem. Compare, e.g., with already mentioned Theorem D in Appendix C,
which concerns holomorphic self-maps with a given BRFP. They form a semigroup,
but it is not a closed subset in Hol(D, D). As a result, an additional condition has to be
imposed on a Herglotz vector field in order to ensure that the corresponding evolution
family is contained in the semigroup in question.

Nevertheless, it is known that Bernstein functions different from the identical zero
form a topologically closed semigroup ‘B§ C Hol(H, H), see Appendix A. Thus,
Theorem 2 implies directly the following corollary.

Corollary 3.3 An absolutely continuous (reverse) evolution family (wg ;) (s,nea(r) in H
is contained in the class B if and only if the Herglotz vector field ¢ associated to (wy ;)
satisfies the following condition: ¢ (-, t) € G(BYF) fora.e. t € I.

The proof of (ii)=> (i) in Theorem 2 makes use of the following rather simple
observation, which however we have not met explicitly stated elsewhere.

Proposition 3.4 For every Herglotz vector field ¢ in a simply connected domain
D C C, there exists a non-negative function M € Llloc(l ) with the following prop-
erty: for any compact set K C D there is a constant Cx > 0 such that

max |¢p(z,1)| < CxkM(t) forae t>0.
zeK
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Proof Thanks to Remark 2.10, we may suppose that D = ID. Then by the non-
autonomous extension of the Berkson—Porta formula [8, Theorem 4.8],

Pz, )= (z—1®))(l —t(O)z)pz,1) forallzeDandae.tel, (3.1)

where 7: I — D is a measurable function and p: D x I — C satisfies the following
two conditions:

(a) fora.e.t € I, the function p(-, r) is holomorphic in D and Rep(-, ) > 0;

(b) for any z € D, the function p(z, -) is locally integrable on I.

Set M(t) := |p(0,t)| for all t € I. Then by (b), M € Llloc(l). Moreover, thanks

to (a) with the help of the Harnack inequality, see e.g. [47, ineq. (11) on p.40], for a.e.
t € I and all z € D we have

1+ |z]

Ip(z, )] < [Im p(0, 1)| + T |Z|Rep(0, 1) (3.2)
1 1
< 228 1m po. 01+ Rep0,0) = S am.
1—|z| 1—|z|
Now the conclusion of the proposition follows easily from (3.1) and (3.2). O

Proof of Theorem 2 First of all, recall that according to Remark 2.8, if (vs ) is reverse
evolution family over I with associated Herglotz vector ¢, then for any S € I, the
family (wy.;)0<s<s<s formed by the functions wy ; := vs—; s—s is an evolution family
over [0, S]. It is easy to see that [0, S] > t — ¢ (-, S — 1) is the Herglotz vector field
associated with (wy ). It is, consequently, sufficient to prove the theorem for the case
of evolution families.

PROOF OF (i) = (ii). By [15, Theorem 3.6], for each evolution family (ws ;) in D,
there exists a null-set N C [ such that forany s € [0, T) and any 79 € I; \ N the limit
lim Wy, 19 — Ws,t

Is5t—1 t—1
exists in Hol(D, C) and coincides with z > ¢(ws,,0 (2), to). In particular, if s €
[0, T)\N, then taking 7 := s we see that

idp —Wg,t

P _)¢("S)

locally uniformly in D as t — sT. It follows, see e.g. [10, Theorem 10.6.1] or [49,
Theorem 3], that ¢ (-, s) is an infinitesimal generator in D and the corresponding
one-parameter semigroup (v;) is given by the formula

v = nlir-‘,r-loo Wiy, forallz >0, (3.3)

where the limit is attained locally uniformly in D. By the hypothesis, 4l is a topolog-
ically closed semigroup. Therefore, if (wy,;) C 4L, then thanks to (3.3) we also have
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(v) C 4. Thus, assertion (i) implies that ¢ (-, s) € G(H) fora.e.s € [0, T'), i.e. that (ii)
holds.

PROOF OF (ii) = (i). By Theorem 1, G(4l) is a topologically closed convex cone. By
Proposition 3.4, for any compact set K C D, there exists Cx > 0 such that

max lp(z, 1) < CxkM(t) forae.tel, (3.4)
zZ€

where M : I — [0, 4-00) is a locally integrable function (not depending on K).

Let g(t) := fot M (s)ds for all + > 0. Clearly, we may suppose that M (¢) > 1
for all ¢+ € I; otherwise we would replace the function M by ¢ — max{M(¢), 1}.
Thenboth g: I — J :=g(I) C Rand f := g~ ': J — I are strictly increasing and
locally absolutely continuous. Taking into account (3.4), it follows that the formula

¥(z,0) = ¢ f6) forallze Dand 6 € J,

M(f(©))

defines a Herglotz vector field ¢ : D x J — C. According to Theorem A, the
evolution family associated with ¢ can be constructed via solutions w = w(8) to the
initial value problem

dw(8)
o

+ ¥ (0(0),0) =0 forae.0>=n 0€J; ol =z

The variable change 6 = g(t) relates the trajectories of the Herglotz vector field i to
those of ¢. Using this fact, it is easy to see that the evolution family (w;) ¢) associated
with v is given by w, 9 = w (), r(e) for all (7, 0) € A(J). Therefore, it is sufficient
to show that (wy ) C 4.

From (3.4) it follows that

malg(|1/f(z,0)| <Cg forae.0elJ (3.5)
F4S

and any compact set K C D.
Consider the sequence () of functions on D x J defined by

n@,n)+27"
Vn(z,0) :=2" / Y(z,mdn, 0€J,nel, (3.6)
n(6,n)

where (6, n) :=27"2"0] and |-] stands for the integer part.

Denote by Gy the set of all ¢ € G(41) such that supg |¢| < Ck for every compact
set K C D. Recall that by Theorem 1, G(4) is convex and topologically closed.
Therefore, Gy is acompact convex set in the locally convex Hausdorff space Hol (D, C).
By (3.5) the integrand in (3.6) belongs to Gy for a.e. n > 0, and by [8, Lemma 4.7]
the map n — ¥ (-, n) € Hol(D, C) is measurable. Therefore, for any fixed n € N and
0 € J, the integral in (3.6) can be understood as a weak integral of n — ¥ (-, 1),
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and moreover, its value belongs to 27" Gy, see e.g. [39, Theorem 1 in §18.1.3]. Hence
Yn(-,0) € Go C GU) forall 0 € J.Inits turn, the latter implies that ¥, ’s are Herglotz
vector fields in D.

Note that the elements of the evolution families (a)g, o) associated with the Herglotz
vector fields v, are finite compositions of mappings from one-parameter semigroups
whose infinitesimal generators belong to Gy. Therefore, (a)Zﬁ) C Y anditonly remains
to show that for each (n, 0) € A(J) fixed,

wZG — wy,e in Hol(D,C) as n — 4o0.

Since self-maps of D form a normal family, it is sufficient to prove that a)g’e — wy0
pointwise in D.

We claim thatfora.e.0 € J, ¥, (-,0) — ¥ (-,0)inHol(D, C) asn — +oc.Indeed,
consider a sequence (zx) C D having an accumulation point in D. By compactness
of Gy, it is only necessary to prove that for each k € Nand fora.e.0 € J, ¥, (zx, 0) —
¥ (zk, 0) as n — 4o00. The latter holds for any Lebesgue point 6, i.e. for any point
6 € J at which the derivative of Fi(0) := foe ¥ (zk, n)dn exists and equals ¥ (zx, ).
Since the Lebesgue points have full measure, our claim is proved.

Fix now a compact set K C D. As we have just proved,

8K©0) = mé}?hﬁn(z,é‘) —Y(z,0) =0 as n— +oo
ze

fora.e. 6 € J. Since ¥, (-, 8) and ¥ (-, 0) belong to Gy foralln € Nanda.e.6 € J, we
have 0 < (Sf (f) < 2Ck for a.e. 8 € J. Therefore, thanks to Lebesgue’s Dominated
Convergence Theorem, for each compactinterval Y C J and eachfunctions : ¥ — C
of class L™, we have

‘/ h(@)Yn(z,0)d0 — [h(Q)w(Z,G)dQ
Y Y

5/ 1h(©)|8K©)do — 0 as n — +oo
Y

forall z € K. The fact that w) , — @y as n — +o0 follows now from general
results on ODEs, see e.g. [50, Lemma 1.37 on p.38] or [37, Lemma 3.1]. O

3.3 Bernstein Generators

By a Bernstein generator we mean an infinitesimal generator of a one-parameter
semigroup whose elements are Bernstein functions. In the notation introduced in
Preliminaries, the class of all Bernstein generators is exactly G(B5). It is worth men-
tioning that in the literature on stochastic processes, see e.g. [41, Sect. 12.1], Bernstein
generators appear in connection to continuous-state branching processes; in this prob-
abilistic context, they are referred to as branching mechanisms.

An integral representation of Bernstein generators was found in 1968 by Silverstein
[55, Theorem 4], see also [40, Lemma 1.3]. We establish an essentially equivalent way
to characterize Bernstein generators.
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Theorem 3 A function ¢ € Hol(H, C) is a Bernstein generator if and only if it satisfies
the following three conditions:

@ ¢((0, +00)) C R;
(ii) the limit ¢ (0) := limgs,_. o+ ¢ (x) exists and belongs to (—oo, 0];
(iii) @" is completely monotone in (0, +00).

Following Kyprianou [41, Theorem 12.1 on p.336], Silverstein’s representation can
be written as follows. A function ¢: H — C is a Bernstein generator if and only if
there exist a € R, g, b > 0 and a Borel non-negative measure 7 on (0, +00) with
foF*° min{x?, 1} 7 (dx) < +oo such that

+o00
$() = —q +at +b? +/O (e —1+¢x1o () w(dx) forall¢ € H
3.7

(where we have extended formula [41, (12.7)] holomorphically from (0, 4+-00) to H).

If ¢ is given by (3.7), then clearly ¢ € Hol(H, C) and satisfies conditions (i)
and (ii) in Theorem 3. Moreover, (3.7) implies that ¢” is the Laplace transform of a
non-negative Borel measure p on [0, +00) given by

w({0)) =26, jul(04o0) (dx) = 22 (). (3.8)

By Bernstein’s Theorem, see e.g. [51, Theorem 1.4 on p. 3], ¢” is completely monotone
on (0, +00), i.e. condition (iii) is also satisfies.

Conversely, suppose ¢ € Hol(H, C) and conditions (i)—(iii) hold. Then again by
Bernstein’s Theorem, ¢” is the Laplace transform of some non-negative o -finite Borel
measure p on [0, +00). Recovering ¢’ and ¢ with the help of the formulas ¢’ (x) =
¢ (D)+ [ ¢"(»)dy, ¢ (x) := ¢ (0)+ [y ¢'(y)dy forallx > 0, and taking into account

that by (ii) the integral fol ¢’ (y)dy converges, we see that:

(a) the Borel measure 7 on (0, +00) defined by w(dA) := )L_zul(o,Jroo) (dA) satisfies
f0+°° min{A2, 1} w(dA) < +o0;

(b) representation (3.7) holds for all ¢ € (0, +00) — and hence for all ¢ € H — with
the measure 7 defined in (a), ¢ := —¢(0), b := n({0})/2,

a:=¢'(1) — n({0) +/ Me ™t = Dm(n) +/ re* w(dh).
D [

(, ,+00)

Remark 3.5 With the help of the monotone convergence theorem, it is easy to see that
in the above notation,

¢ (+00) := Lam ¢"(x) = n({0}) = 2b.

In order to illustrate advantages provided by complex-analytic tools, in Appendix D
we include another proof of Theorem 3, which is independent from representation (3.7)
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and less technical than previously known proofs of (3.7) not making use of extension
to complex domain. On the other hand, with the help of the above computation, (3.7)
can be adapted for the case of a BRFP at z := 0.

Corollary 3.6 A function ¢: H — C is a Bernstein generator associated with a one-

parameter semigroup (v,¢ ) having a BRFP at o := 0 if and only if ¢ admits the
representation

+o00
$(0) = cC + be? +/ (e —1+¢x)m(dx) forall ¢ € H, (3.9)
0

where ¢ € R, b > 0 and 7 is a non-negative Borel measure on (0, 400) such that
+oo
/ min{A, 1} 7(d1) < +oo0. (3.10)
0

Moreover, if the above necessary and sufficient condition is satisfied, then
c=¢'(0) := lim ¢'(x)
x—0t

and (U;P)/(O) = e “! for all t > 0. In particular, o = 0 is the Denjoy—Wolff point
of (vfb) if and only if ¢ admits representation (3.9) with ¢ > 0.

Note that the Bernstein generator ¢ in Corollary 3.6 admits both representations (3.7)
and (3.9). As we will see from the proof, the coefficient » and the measure 7 in the
two representations are the same.

As a representation of a branching mechanism ¢, formula (3.9) appeared in [42,
Theorem 1, pp.21-22], [44, Section 3.1], [45, Section 2.2]. In the probabilistic terms,
(v;P ) has a BRFP at 0O if and only if the corresponding continuous-state branching
process has finite means, see [41, Section 12.2.2].

Proof of Corollary 3.6 First of all, notice that according to Remarks C.2,C.4, and 2.4, a

one-parameter semigroup (v,¢ ) C Hol(H, H) with associated infinitesimal generator ¢
has a BRFP at O if and only if

¢ (0) := 1ir51+¢>(x) =0 and ¢'(0):= lirg+ ¢'(x) exists finitely. (3.11)

Suppose now that ¢ € G(*BF) and that the above condition (3.11) is satisfied.
Following the lines of the argument given after the statement of Theorem 3, which was
used to deduce Silverstein’s formula (3.7), we represent ¢” as the Laplace transform
of a non-negative o-finite Borel measure w on [0, +00). Since ¢’ has a finite limit
at 0", with the help of Tonelli’s Theorem, we get

1 1 +o00
/ ¢ (x) dx :/ (/ e—“u(d,\))dx — 10} + /A(l — e My r(dh) < +o0,
0 0 0

(0,+00)
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where 7 is a Borel measure on (0, +-00) given by 7 (dA) := A 2u| (0,+00) (dA). Clearly,
the integrability condition we established is equivalent to (3.10).
With a similar technique, for all x > 0 we further obtain

¢'(x) == ¢'(0) + n({OPx + f A1 — e ) m(dh).

(0,+00)

Extending this formula holomorphically to H and taking into account the first equality
in (3.11), we arrive at the desired representation (3.9).

Conversely, bearing in mind Bernstein’s theorem on completely monotone func-
tions, see e.g. [51, Theorem 1.4 on p. 3], one can easily see that if ¢ is given by (3.9)
withsome ¢ € R, b > 0, and a Borel measure 7z on (0, +00) subject to the integrability
condition (3.10), then ¢ is a holomorphic function in H satisfying conditions (i)—(iii)
in Theorem 3 and (3.11), with ¢’(0) = c¢. Therefore, ¢ is a Bernstein generator and
the associated one-parameter semigroup (v?) has a BRFP at 0. Moreover, with the
different sign in the definition of the infinitesimal generator taken into account, from
[18, Theorem 1] it follows that (v?)'(0) = ¢=#'© = ¢=¢! for all # > 0. Finally, the
BRFP at 0 is the DW-point of (v?) if and only if (v)'(0) < 1 for all ¢ > 0, which is
equivalent to the inequality ¢ > 0. O

In a similar way, the case of a BRFP at oo can be treated.

Corollary 3.7 A function ¢ : H — C is a Bernstein generator associated with a one-
parameter semigroup (v;p) having a BRFP at o := o0 if and only if ¢ admits the
representation

+00
¢()=—q+ct — / (1 — efgx)n(dx) forall ¢ € H, (3.12)
0

where g > 0, ¢ € R, and 7 is a non-negative Borel measure on (0, +00) such that

+00
/ min{A, 1} 7(dA) < +oo0.
0

Moreover, if the above necessary and sufficient condition is satisfied, then

¢ =¢'(c0) := Z lim @ _ i ¢ (x)
=00 7 x—+00

and (v;p)’(oo) = e “! forall t > 0. In particular, © = oo is the Denjoy—Wolff point
of (v?) if and only if ¢ admits representation (3.12) with ¢ < 0.

Proof With the help of Remarks C.2, C.3, and 2.4 we see that a one-parameter semi-
group (vf’) C Hol(H, H) with associated infinitesimal generator ¢» has a BRFP at co
if and only if ¢'(00) := limy_, 1o @(x)/x # 00. Moreover, if ¢ € G(BF), then
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according to Theorem 3, ¢ (x) > 0 for all x > 0 and hence the limit lim,_, 4o ¢’(x)
exists, finite or infinite, and coincides with ¢’ (00).
We omit the rest of the proof since it is very similar to that of Corollary 3.6. O

Remark 3.8 The representation (3.12) with ¢ < 0 has a probabilistic interpretation that
the corresponding branching process is exactly a process with non-decreasing sample
paths because it can be expressed as a randomly time-changed subordinator (with
killing) according to the Lamperti transformation (see e.g. [41, Theorem 12.2]).

Remark 3.9 According to Corollary 3.6, a function ¢ given by representation (3.9)
with ¢ > 0 is an infinitesimal generator of a one-parameter semigroup with the
DW-point T = 0. It is therefore interesting to compare (3.9) with the Berkson—Porta
formula (C.2a): ¢(¢) = §2P(§ ), ¢ € H, where P is the holomorphic function with
non-negative real part given by

P@) = cc! 4 / Po(x¢) u(dx), Pu(z) = ﬁ €H, forall ¢ e,
Z

[0,400)

with the Borel measure p defined by (3.8). It is worth mentioning that in the case
of arbitrary ¢ € R, the above representation of ¢ corresponds to the extension of the
Berkson—Porta formula due to Bracci, Contreras and Diaz-Madrigal [7, Theorem 1.3],
see also [20, Theorems 2.8 and 2.11].

A similar observation applies to Bernstein generators admitting representa-
tion (3.12).

3.4 Conditions for Absolute Continuity of Evolution Families

In applications of Loewner Theory to Markov processes, usually there is available a
simple probabilistic condition equivalent to the continuity w.r.t. the time parameters
of the holomorphic self-maps encoding the transition probabilities. For homogeneous
processes, this on its own allows one to employ the theory of one-parameter semi-
groups, as in this case, continuity in time implies differentiability; see page 4.

For inhomogeneous processes, the situation is different: there does not seem to be
known any reasonable probabilistic interpretations for the absolute continuity, which
we need in order to bring into game the Loewner—Kufarev differential equations.
Therefore, it is natural to look for various (necessary and/or sufficient) conditions for a
family of holomorphic self-maps satisfying conditions EF1 and EF2 in Definition 2.5
(or conditions REF1 and REF2 in Definition 2.6, respectively) to be an absolutely
continuous (reverse) evolution.

Several such conditions are already known, see e.g. [8, Theorem 7.3], [14, Sec-
tion 2], [15, Proposition 3.7], [16, Section 4.1], [33, Section 4], [31, Theorem 1]. In
this section, we obtain two other results in this direction, which are specific for fami-
lies (wy ;) contained in BF and which can be applied to the study of continuous state
branching processes, as we show in [35].

Theorem 4 Let (wy ;) (s,near) be a family in BF satisfying conditions EF1 and EF2
in Definition 2.5. Suppose that the following assertions hold:
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(1) wot(O) = Oforallt el;
(i) wy,(0) and wg ,(0) are finite for all t € I;
(iii) The mappings I >t wy,(0)and I >t wq (0) are of class ACioc(I).

Then (wy ;) is an absolutely continuous evolution family.

Before proving the theorem, we obtain a corollary stating that an analogous assertion
holds for reverse evolution families.

Corollary 3.10 Let (vs,1)(s,n)ea(r) be a family in BF satisfying conditions REF1 and
REF?2 in Definition 2.6. Suppose that the following assertions hold:

(@) vot(O) = Oforallt el;
(i) vy, (0) and vy ,(0) are finite for all t € I;
(i) the mappings 15t v),,(0) and I 5 t — v (0) are of class ACioc(I).

Then (v ;) is an absolutely continuous reverse evolution family.

Proof According to Remark 2.8, it is sufficient to show that for any S € I, the family
(ws.1)o<s<t<s defined by wy ; := vs_; s— is an evolution family over [0, S].

In the same way as in the proof of Theorem 4 given below, one can ensure that
v(’)’s (0) does not vanish for any s € I. Differentiating the relation vo s—; ocwo ; = vo.s,
we find that

U(/)S(O) Uos I(O)[;(O)] )

S( ) Vi
wy ,(0) =
0! U5 (0)

1
w) ,(0) = —2—— _ (
ST s @7 T g, (0)
It follows that (w; ;) satisfies the hypothesis of Theorem 4 with I replaced by [0, S].
Thus, it is an absolutely continuous evolution family, as desired. O

Example 3.11 Let h(z) := 1/z%. Then C\(—o0, 0] = h(H) D h(H) + ¢ forany ¢ > 0.
It follows that the functions w? := h~! o (h + t) form a one-parameter semigroup
in H. Fix any non-decreasing function f : [0, +-00) — [0, +00). The family (w; ;)
given by wy; = w?c(t)ff(s), 0 < s <, satisfies conditions EF1 and EF2 from the
definition of an evolution family and conditions REF1 and REF2 from the definition
of a reverse evolution family. Moreover, w; ;(0) = w;’ (0)—1= wQ’ ,(0) = 0 for all
t > s > 0. However, (wy ;) is not an absolutely continuous (reverse) evolution family
unless f is locally absolutely continuous. This example shows that Theorem 4 and
Corollary 3.10 would not be valid without the requirement that the family we consider
is contained in BF.

The proof of Theorem 4 is based on the quantitative version of the Burns—Krantz
rigidity property for Bernstein functions stated in Proposition 3.12 below. Note that for
arbitrary holomorphic self-maps, the Burns—Krantz rigidity involves angular deriva-
tives up to the third order; see e.g. [56, Corollary 2.5], see also [54] and [19]. In contrast
to the general case, in order to bound | f — idy | for functions f € B3, it is enough
to have finite limits of the first two derivatives at z = 0.
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Recall that by definition of a Bernstein function, if f € B, then f’ as well as all
higher order derivatives of f are real-valued and monotonic on (0, +00). Hence there
exist (finite or infinite) limits

F™0) := lim f™x), neN.
Rax—0t

Moreover, there exists a non-negative finite limit f(0) := limgs,_. o+ f(x).

Proposition 3.12 (Rigidity property of Bernstein functions) Let f € BF and suppose
that f'(0) and f”(0) are finite. Then

If(2) =zl < £0) +|(f'(©0) — Dz| + 3| (027 (3.13)

forany z € H.
Proof Let f € BF. Then for all z € H (see Appendix A),

+o0
f@=a+pz+ /(1 — e t(dr), (3.14)
0

where o, 8 > 0 and 7 is a Borel non-negative measure 7 on (0, +oc) with
fooo min{A, 1} t(dX) < oo. With the help of Levi’s Monotone Convergence Theo-
rem, it is elementary to show that

f0) =a, (3.15a)
+o0
[0, +00] 5 f(0) = B +/ AT(dr), (3.15b)
0
+00
[—o0,0] 3> f7(0) =—f A% T(dr). (3.15¢)
0

Note that for any n € Nand any ¢ € HU iR,

NS 4
et — g(_l)kﬁ‘ < — (3.16)

Simply consider the function g(t) := Re(e~"?¢'¢), where § € R is a parameter, and
use the Lagrange error bound for the Taylor polynomials centred at ¢ := 0.

For n :=2and ¢ := Az, (3.16) gives || — e™** — 7| < |Az|%/2, which in combi-
nation with (3.14) and (3.15) leads to

" 2 +00 2 +o0 +o0
@] — / Mr(d/\)z ‘/ (l—e_}‘z)r(d)»)—/ /\zr(dx)‘
2 0 2 0 0
=|f@ —z— fO) = (f'©) - 1z|.
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Thanks to the triangle inequality, this immediately implies (3.13). O

Remark 3.13 Note that by Theorem C (b), the unrestricted (and hence also angular)
limit of f € BF at 0 exists and equals f(0) := lim,_, ¢+ f(x). Moreover, using
formulas (3.14) and (3.15), together with the inequality (3.16) and the integrability
condition fooo min{A, 1} t(dA) < +oo for the measure 7 in (3.14), it is not difficult to
see that if f € BF and the limit

£ :== lim_f"(x)
x—0t
is finite, then the unrestricted limits

f(@) — f(0) . 2(f@ = fO) = f1(0)(z—0)
————— and Ilim

H>z—0 z—0 H>z—0 (z —0)2

exist, are finite and equal to f/(0) and f”(0), respectively. Furthermore, thanks to the
monotonicity of f" and f” on (0, +00), a sort of converse is also true: for f € BF,
existence of finite angular derivatives of the first and second order at O implies that
f/(0) and f”(0) are finite. In particular, the two ways to define f'(0) and f”(0), as
angular derivatives and via limits as R > x — 07, agree.

Proof of Theorem 4 By the hypothesis, the elements of the evolution family (wy ;) are
holomorphic self-maps of H with a boundary fixed point at z = 0, see Remark 3.13
and Sect. 2.3. In particular, a(z) := w{)’ ,(0) > 0O for any u € I. Therefore, using con-
dition EF2, for any (¢, u) € A(I) we obtain

o= W ov— L (b — b B
w0 = o5 w0 = (b(u) b(;)a(t)), (3.17)

where b(t) := wg’t (0). By the hypothesis, a, b € ACjoc(1). So from (3.17) we obtain

/ _ “a'(r) I . 1 Y _ b(t) ,
w,,(0) — 1 = /t O vl = _a(t)Z/t (b ) —a(t)a(r)> dr.
(3.18)

Let us now fix some z € H and some compact interval J C /. Choose R > 0 such
thatz € E(R) := {|¢ — R| < R}. Then applying Theorem B to 1 /w; ;(1/¢), we have
wy :(z) € E(Ry) and hence |w; ;(z)| < 2R, for any (s, t) € A(J), where

R; == R max w;,(0) = R max a(r)/a(s) < + oo.
(s,n)eA(]) (s,H)eA(J])

Employing inequality (3.13) in Proposition 3.12 with z replaced by wy ;(z) and using
equalities (3.18), for any s, 7, u € J satisfying s <t < u, we get
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|ws,u(z) — ws,;(z)} = |wt,u(ws,l(z)) - U)S,[(Z)i
< 2R, |w] ,(0) = 1| + 2R2|w/,(0)]

u u
<Ch / ' (]dr + s / b () dr,
t t

where Cy x > 0, k = 1, 2, are two constants depending on J, but not on s, u, or ¢.
Since the compact interval J C [ in the above argument is arbitrary, we may
conclude that (wy ;) is an absolutely continuous evolution family, as desired. O

Now we prove another sufficient condition for absolute continuity of an evolution
family contained in ‘B3§. In fact, it holds in a much wider class. As it can be of some
independent interest, below we state and prove a general version of this result.

For a domain D € {D, H} and a point T € d D denote by i, the set consisting of
idp and all self-maps v € Hol(D, D) for which t is the DW-point.

Theorem 5 Let D € {D, H} and t € 0D. Suppose that (ws ;) (s,near) C Uy satisfies
conditions EF1 and EF?2 in Definition 2.5. The following statements hold.

(a) If there exists zo € D such that the map I > ¢ +— wo(z0) belongs to ACioc (1),
then (wy ;) is an absolutely continuous evolution family.

(b) If there exists zgp € D N R such thatthe map I > ¢ +— wy(zp) is continuous and
real-valued, then there exists a continuous increasing bijective map u: J — I,
J C R, such that the family (W ;)s,rea(s) defined by Wy ; := wy(s),u() for all
(s, 1) € A(J) is an absolutely continuous evolution family.

Remark 3.14 Assertion (a) in the above theorem improves considerably [8, Theo-
rem 7.3] for the case of the boundary DW-point (except that we do not keep track on
the order of integrability). We do not know whether the direct analogue of (a) holds for
in the “reverse” setting, but under the additional condition of continuous dependence
on the time parameters, assertion (a) holds for families satisfying conditions REF1 and
REF2; see Theorem 5 in the preprint version [34] of this paper. As for assertion (b), its
version for reverse evolution families, which we use in [35], is given Corollary 3.15.
It is worth mentioning that the method employed in the proof can be used to show that
assertion (b) holds also for t € D NR. (The latter claim concerns Corollary 3.15 as
well.)

Proof of Theorem 5 Clearly, changing variables with the help of a suitable conformal
map, we may suppose that D = H and that 7 = oo.
PROOF OF (a). Fort € I denote

a(t) == Rewop(zp) and b(¢) :=Imwo;(z0).

By EF2, w1, (20) = w, 1, (wo,1, (z0)). Hence by Julia’s Lemma for H, see Theorem B,
applied to the map wy, ;,, we have

1< w;”z(oo) <a(ty)/a(t;) forany (t1,1) € A(I), (3.19)

where the left inequality holds simply because oo is the DW-point of wy, ;,.
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The family (w;, ) defined by Wy, := L; o wg; o L;l for all (s, r) € A(I), where
L;(z) := (z — ib(t))/a(t), satisfies conditions EF1 and EF2 in Definition 2.5. More-
over, its elements share the same DW-point at 1 € H and a boundary regular fixed
point at co. By the Chain Rule for angular derivatives, see e.g. [18, Lemma 2],

=~/
wy ,, (00)
=i, (00) =
w (OO) 1,012

0,11

a(ty) W
a(t) ™"

(00) forany (t1,1) € A(D).

Using (3.19) we therefore obtain

=/
a(ty) - Wy 4, (00)

a() ~ By, (00) —

Since by the hypothesis a: I — (0, 4+00) is a function of class ACj,, the latter
implies that the map ¢ +— @(’)J(oo) belongs to ACjoc (). Recall that the self-maps
Ws,; share the same interior DW-point. Therefore, by [33, Theorem 4.2], (w; ;) is
an absolutely continuous evolution family. Since by the hypothesis a, b € ACloc (1),
it is easy to see that the automorphisms L, ; := L; o LS_1 also form an absolutely
continuous evolution family. Writing w; ; = Lf] o Wy o Lgforall (s,¢) € A(I) and
applying [14, Lemma 2.8], we conclude that (w; ;) is also an absolutely continuous
evolution family.

PROOF OF (b). Themap I >t +— f(t) :=t + wo(z0) — zo 1is real-valued and
continuous by the hypothesis. Moreover, it is strictly increasing because wy ,(00) > 1
and hence, Julia’s lemma (Theorem B) implies that Rew; ;(z) > Rez on HL. Therefore,
f has astrictly increasing continuous inverse u : J — I mapping some interval / C R
onto /. Clearly, the family (W /) defined by W ; 1= Wy(s),u(r). (5, 1) € A(J), satisfies
conditions EF1 and EF2 in Definition 2.5. Furthermore, by construction,

W, (20) =wo,u(r) (z0) =—u()+ f(w()) + z0 = —u) + 1 +2z0 € R (3.20)

for all 1 € J. If (11, 12) € A(I), then wo,,(20) = Wiy, (Wour, (20)) = Wo,r, (20) and
hence f(f2) — f(t1) > 1, — t1. It follows that u is Lipschitz continuous. Using (3.20)
and assertion (a), we conclude that (0 ;) is an absolutely continuous evolution family.

O

To conclude, we prove an analogue of Theorem 5 (b) for reverse evolution families.

Corollary 3.15 Let (vs,1)(s.nen(r) be a topological reverse evolution family in D €
{D, H}. Suppose that the following two conditions hold:

(1) v, (DNR) C DNR forany (s, t) € A(I);
(1) (vs,;) C YU¢ for some T € dD.

Then there exists a continuous increasing bijective map q: J — 1, J C R, such
that the reverse evolution family (Vs )(s,nea(s) given by Vs, = Vy(s),q() for all
(s, 1) € A(J) is absolutely continuous.
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Proof Fix some T € I and consider the topological evolution family (wg )0<s<t<T
defined by wT := vr—s, 71— forany (s, ) € A([0, T]). By Theorem 5 (b), there is an
St >0anda strlctly increasing continuous bijection ur : [0, S7] — [0, T] such that
the functions wSTt = wZT )7 (1) (s, 1) € A([0, ST]), form an absolutely continuous
evolution family. It follows that the functions

0 =g s = Varerar@ (5.1) € A0, ST)),

where g7 (t) := St —ur(T —t),t € [0, St], form an absolutely continuous reverse
evolution family. This completes the proof for the case of a compact interval 1.

To cover the case I = [0, Tp),0 < Tp < +o00, choose a strictly increasing sequence
(T,) Cc (0, T)with T, — Tj as n — +o00. For each n € N, apply the above argument
for T := T,. Extend f, := qT to the whole interval I by setting f,,(¢) := S, for all
t>T,andlet f: 1 — [0, l)beglvenby

£0) - Z 2’21(’) ,

We are going to show that ¢ := ! : [0, 1) — I is a suitable change of time, i.e.
the functions s ; 1= v4(s), g(r)» 0 < s <t < 1, form an absolutely continuous reverse
evolution family over the interval J := [0, 1). Fix some arbitrary k € N, define g :=
q_l oqr1, = f oqr, and notice that for any (¢, 1) € A([0, S7, 1), we have

filan, () = filgn, () 6 —n
2k S, o 2ksp

gk(t2) — ge(t1) >

It follows that gk_1 Jr = [0, 1), Jr := f([0, T,,]), is Lipschitz continuous. It is then
easy to see that the restriction of (V5 ;) to (s,t) € A(Jy) is absolutely continuous,
because

Vst =

T
vg;‘(s),ggl(z) for any (s, 1) € A(Jy).

Since this holds for any & € N and since UkeN Jr = [0, 1), we may conclude that
the whole reverse evolution family (s /)o<s</<1 1s absolutely continuous. O

Remark 3.16 Clearly, if in the above corollary I = [0, 4+-00), then in order to make the
situation “more symmetric”, one may employ another change of the time parameters
so that the new reverse evolution family (v; ;) is also defined over J = [0, +00).
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3.5 The Second Angular Derivative of Evolution Families in 85

An elementary result from the theory of ODE is that for the solution w(?) = wy ;(2)
to an initial value problem of the form

dw

g Tow.n=0 wi)=z

where @ (-, 1) is holomorphic in the neighbourhood of w = 0 and vanishes at that
point, we have

t

w, O =exp (- [ #0.6)a). Gan)
t

wy,(0) = —w,(0) / ¢"(0, &)w) (0) dé. (3.22)

If now ¢ is Herglotz vector field in H and the associated evolution family (w; ;) has
aBRFPato = 0, then formula (3.21), where wy ,(0) and ¢'(0, 7) are to be understood
as angular derivatives, is justified by Theorem D.

In view of Theorem 4, it is worth extending (3.22) to evolution families of Bernstein
functions.

Proposition 3.17 Let (wy ;) (s,near) be an absolutely continuous evolution family
contained in B and let ¢ be the associated Herglotz vector field. Suppose that for
any (s,t) € A(I), wy;(x) > 0asR > x — 0%. Then formula (3.22) holds, with
wg’g(O), wy (0), and ¢”(0, &) understood as the limits of w;‘g(x), wy (x), and of

¢"(x,€) as R 3 x — 0T, respectively. These limits as well as the integrals in the
r.h.s. of (3.21) and (3.22) can be infinite.

Proof Fix (s,t) € A(I). An elementary computation shows that for any x > 0,

wy , (x) o

wy ;(x)

t
[ ¢ s g ds. (323)

By the hypothesis, the mappings wy ¢ belong to 5. In particular, for each & € [s, 1],
X > wy ¢ (x) is positive and non-decreasing on (0, +00). Moreover, by Corollary 3.3,
¢ (-, &) is a Bernstein generator for a.e. £ € [s, t]. Therefore, using Theorem 3 we may
conclude that for a.e. £ € [s, t] fixed, x — qﬁ”(ws,g(x), 5) is a non-negative non-
increasing function. Finally, for each & € [s, t], (0, +00) > x +— wéys(x) is positive
and non-increasing, because w; ¢ is a Bernstein function and because it is univalent
as an element of absolutely continuous evolution family. As a result, one can apply
the Monotone Convergence Theorem to pass to the limit in (3.23):

w;/,z(x) .

t
—/ ¢"(0, &)w; ¢(0) d&. (3.24)

x—0t w;’l(x) N
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In order to justify that we can now deduce (3.22) by multiplying both sides of (3.24)
by wy ,(0), it remains to notice that the indefinite form 0 - co cannot occur in the
r.h.s. of (3.22). Indeed, on the one hand, as we have seen in the proof of Theorem 4,
wy (0) # 0.Onthe other hand, if w{ ,(0) = 400, thenlog w; ,(x) — +ooasx — 0t
and hence the limit in (3.24) must be infinite, which again excludes the possibility for
an indefinite form. O

Acknowledgements The authors are very grateful to the anonymous Referees for careful reading of the
manuscript, their useful suggestions that improved quality of the manuscript, and in particular indebted for
the idea of a much simpler proof of Proposition D.2. Part of this work was finished during T.H.’s stays in
Guanajuato thanks to the hospitality of CIMAT and Octavio Arizmendi.

Funding Open access funding provided by Politecnico di Milano within the CRUI-CARE Agreement.

OpenAccess Thisarticleis licensed under a Creative Commons Attribution 4.0 International License, which
permits use, sharing, adaptation, distribution and reproduction in any medium or format, as long as you give
appropriate credit to the original author(s) and the source, provide a link to the Creative Commons licence,
and indicate if changes were made. The images or other third party material in this article are included
in the article’s Creative Commons licence, unless indicated otherwise in a credit line to the material. If
material is not included in the article’s Creative Commons licence and your intended use is not permitted
by statutory regulation or exceeds the permitted use, you will need to obtain permission directly from the
copyright holder. To view a copy of this licence, visit http://creativecommons.org/licenses/by/4.0/.

Appendix A. Bernstein Functions

Definition A.1 By a Bernstein function we mean a non-negative function f of class
C* in (0, 400) such that (—1)"*! f®(x) > 0 forall x > Oand all n € N.

It is easy to see that a Bernstein function is either f = 0 or it is strictly positive
in (0, 400). In the following theorem we collect some important basic facts, which
can be found together with proofs in literature on Bernstein functions, in particular, in
the monograph [51, Chapter 3].

Theorem C The following statements hold.

(a) f:(0,400) — R is a Bernstein function if and only if it admits the following
representation:

fx)=a+Bx + / (1—e ) p(dr) forall x >0, (*)
(0,+00)

where o, B > 0 and p is a non-negative Borel measure on (0, 00) satisfying
Jo7% minfa, 1} p(dr) < +oo.

(b) Every Bernstein function f has a (unique) holomorphic extension f,: H — C
with Re f.. > 0. Moreover, f, extends continuously to iR and representation (*)
still holds if f is replaced by f, and x > 0 by an arbitrary z € H U iR.
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(c) For the coefficients o« and f in representation (*) we have

= fi(c0).

o o W
= xl—lg)lJr fx = HLIZIE)O fu(@) and p = XEI—EOO X

(d) If f #£ 0 and g are Bernstein functions, then g o f is also a Bernstein function
and trivially (g o )y« = g« 0 [«

(e) Bernstein functions form a convex cone; namely, for any two Bernstein functions
f1, f2 and any constant a, b > 0, af1 + bfs is again a Bernstein function.

(f) If a sequence of Bernstein functions converges pointwise in (0, 400) to a func-
tion f, then f is a Bernstein function.

In this paper, we do not make any notational distinction between a Bernstein func-
tion f and its holomorphic extension f,. According to assertions (b), (d) and (f) in
the above theorem, the class B consisting of all v € Hol(H, C) such that v| (o, +00) is
a Bernstein function # 0, is a topologically closed semigroup in Hol(H, H). Taking
into account the uniqueness of holomorphic extension, we refer to elements of BF as
Bernstein functions as well.

Below we recall another definition, closely related to the notion of a Bernstein
function.

Definition A.2 Let / C R be an open interval. A function ¢: I — R is said to be
completely monotone in I, if it is of class C*° and (—1)"(,0(]‘) (x)>O0forall x € I
andallk =0,1,2,...

Similarly, a function ¢ : I — R is said to be absolutely monotone in [ if it is of
class C*® and y® (x) > Oforallx € T andallk =0, 1,2, ...

Remark A.3 By the very definition, a non-negative differentiable function f on
(0, +00) is a Bernstein function if and only if ¥ := f’ is completely monotone
on (0, +00). Moreover, obviously ¢ is a completely monotone in an open interval [ if
and only if ¥ (x) := ¢(—x) is absolutely monotone in the interval J := {—x: x € I}.
Another simple observation is that according to Leibniz’s rule for higher order deriva-
tives, the product of two absolutely monotone functions is again absolutely monotone.

Remark A.4 In a similar way, it follows immediately from Faa di Bruno’s formula for
the derivatives of a composite function that if g: I — J, where [ and J are two
open intervals in R, is such that g’ is absolutely monotone in I, and if v is absolutely
monotone in J, then the composition v o g is absolutely monotone in 7.

Remark A.5 The above remarks imply a slight generalization of assertion (d) in
Theorem C. Namely, if f] is a Bernstein function and if f> is a non-negative dif-
ferentiable function such that f; is completely monotone in an open interval J
containing f; ((0, +oo)), then f>o fi is a Bernstein function: simply apply Remark A .4
with g := g1, I := (—00,0), and ¢ := gé, where g;(x) := —fj(—=x), j :=1,2.
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Appendix B. Loewner-Kufarev Equations for Reverse Evolution Fami-
lies

In this appendix we explain in short how the correspondence between (usual) abso-
lutely continuous evolution families and Herglotz vector fields, given in Theorem A,
extends to the case of reverse evolution families. For the proofs and further details,
we refer interested readers to [16].

Let (vs,1)(5,r)ea(r) be an absolutely continuous reverse evolution family. Using the
relation between usual and reverse evolution families, see Remark 2.8, it is possible to
associate with (vs ;) an essentially unique Herglotz vector field ¢ with the following
property: foreach z € D andeacht € I \ {0} the map [0, ¢] > 5 — v(s) := v5,(2) 1S
the unique solution to the initial value problem

d
d_v =¢(v,s) forae.sel0,t]; v(E) =z
s

It is worth mentioning that although the correspondences between a Herglotz vector
field ¢ on the one side and the associated absolutely continuous (usual and reverse)
evolution families (w;s ;) and (vs ;) on the other side are expressed rather explicitly,
there does not seem to exist any simple way to relate the families (wy ;) and (vs ;)
directly, i.e. without involving the Herglotz vector field ¢.

Remark B.1 Clearly, if (v ;) is an absolutely continuous reverse evolution family over
the interval /, then for each fixed s € [0, T'), the mappings Uy ;s := Vgyy s+ also form
an absolutely continuous reverse evolution family over a suitable interval. Therefore,
combining [16, Theorems 4.1, 4.2 (ii) and 1.11], one can easily conclude that there
is an equivalent way to express the one-to-one correspondence between Herglotz
vector fields and absolutely continuous reverse evolution families introduced above.
Namely, as a function of the parameter ¢, any absolutely continuous reverse evolution
family (vy ;) satisfies, in the sense of [16, Definition 2.1], the PDE

vs 4 (2)

0vs 4 (2)
ot 0z

+ ¢(z, 1) =0, aetels, z€ D; vss =1dp, (B.1)

where ¢ is the Herglotz vector field associated with (v, ). Conversely, given any
Herglotz vector field ¢ : Dx 1 — C,foreachs € [0, T) theinitial value problem (B.1)
has a unique solution (z, ) — v (z), which is defined for all (z,¢) € D x I, and
moreover, (Vs,;)(s,rea(l) 18 exactly the reverse evolution family associated with ¢.

According to [16, Theorem 1.11], the inverse mappings v, t] also can be recovered by
solving an ODE driven by the Herglotz vector field ¢ associated with (vs ;). Namely,
for each s € [0, T') and each z € D, the map ¢t +— w(t) := U;ll (z) is the unique
solution to the initial value problem

dw
il ¢(w,t) forae.t € I; w(s) = z. (B.2)
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Note that in this case solutions do not have to be defined for all ¢+ € I;. In fact, the
set of all z € D for which the solution to (B.2) exists up to (and including) a given
instant ¢ coincides with v ; (D).

Equations (B.1) and (B.2) are essentially equivalent to (2.2). All three versions
appear in the literature referred to as generalized Loewner—Kufarev differential equa-
tions; see, e.g.[12]. A good account on the classical Loewner—Kufarev equations can
be found in [47, Chapter 6.1].

Appendix C. Fixed Points of One-Parameter Semigroups and Evolution
Families

Let (v;) C Hol(D, D), D € {D, H}, be a non-trivial one-parameter semigroup. It is
known, see [17], that v;’s different from id p share the same BRFPs and, in particular,
the same DW-point. According to a well-known result of Berkson and Porta [6], see
also [10, Theorem 10.1.10] for another approach, in case D = DD the infinitesimal
generator ¢ of a non-trivial one-parameter semigroup (v;) can be written as

o) =@z—-1)1—-72)pk), ze€D, (C.1)

where 7 is the DW-point of (v;) and p is a suitable (uniquely defined) holomorphic
function in D with Rep > 0. Conversely, if ¢ € Hol(D, C) is given by (C.1) with
some 7 € D) and some p € Hol(D, H U iR), then ¢ is the infinitesimal generator of a
one-parameter semigroup with the DW-point at 7.

Remark C.1 Remark 2.4 allows one to extend the Berkson—Porta representation for-
mula (C.1) to infinitesimal generators in H. Namely, ¢: H — C is an infinitesimal
generator of a one-parameter semigroup in Hol(H, H) with the DW-point at € H if
and only if

¢@)=E -1 +DPE) if e HUIR, (C.2a)
¢(&) =—=P() if 7 =o0, (C.2b)

for all ¢ € H, where P is a holomorphic function in H with Re P > 0.
Remark C.2 1t is known [18, Theorem 1] that o € 9D is a BRFP of a one-parameter
semigroup (v;) C Hol(D, D) if and only if the limit

5= £ lim 2@

=07 —0

(C.3)

is finite, and in such a case v; (o) = e Mforallr > 0.In particular, A € R.

Remark C.3 1t is worth mentioning that the angular limit (C.3) exists, finite or infi-
nite, for any o € 0D and any infinitesimal generator ¢ in the unit disk D, see e.g.
[10, p.330]. Therefore, (C.3) can be replaced with the corresponding radial limit
lim, - 3 (or)/(r — 1).
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Remark C.4 1t is also known, see e.g. [10, Proposition 12.2.4], that the limit (C.3) is
finite if and only if lim,_, - ¢ (ro’) = 0 and the limit ¢'(c) := lim,_, |- ¢'(ro’) exists
finitely. In such a case A = ¢’ (o).

For the non-autonomous case the following extension of [18, Theorem 1] holds.

Theorem D [11, Theorem 1.1] Let (ws,()(s.neaqy C Hol(D, D) be an absolutely
continuous evolution family with associated Herglotz vector field ¢p: D x I — C. Let
o € dD. Then the following two conditions are equivalent:

(1) Forevery (s,t) € A(I), o is a BRFP of wy ;;

@i1) ThelimitA(t) := Zlim,— ¢ (z,1)/(z—0) is finite fora.e.t > 0, and ) € LIIOC(I).
If the above conditions are satisfied, then for all (s, t) € A(l),

1
logw; ,(0) = —/ Alw)du.
N

Appendix D. Complex-Analytic Proof for the Characterization of Bern-
stein Generators

Here we prove Theorem 3, which is essentially equivalent to Silverstein’s represen-
tation formula (3.7) for Bernstein generators. In contrast to previously known proofs
of (3.7), our proof is complex-analytic; in large part, it is based on the theory of
one-parameter semigroups.

LemmaD.1 Foranya € R, b,q > 0, the functions ¢1(z) := az, ¢»(z) := bz>, and
¢3(z) := —q are Bernstein generators.

Proof By explicit integration of the equations dw/dt+¢; (w(t)) =0, j = 1, 2, 3, with
the initial condition w(0) = z € H, we obtain v,d)1 (z) = e %z, v?z (z) = z/(1 +btz),
and vf3 (z) = z + qt. These are Bernstein functions for all # > 0. O

PropositionD.2 If f € BF, then ¢ := — f € G(BJ).

Proof Let f: H — C be a Bernstein function. Fix an ¢ > 0 and consider Euler’s
approximations v, of the flow generated (and defined a priori locally) by ¢ := —f,

& H E . ,,& &
vg=1id, v, :=v,_;+efov,_;, neN

Notice that v is the n-th iterate of Y. (z) := z + € f(z). Since Re f > 0 in H, the
function ¥, and all v’s are well-defined holomorphic self-maps of H. In particular,
by [10, Theorem 10.6.1],

¢ = lim idu —¥e

e—>07F &

is an infinitesimal generator in H. (Note the different convention of the sign in the
definition of an infinitesimal generator adopted in [10].)
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Moreover, by the same [10, Theorem 10.6.1], for any > 0,

o/ = m — v locally uniformly in Hl = as n — +oo,

where (v;) is the one-parameter semigroup generated by ¢.

Recall that *BF is a convex cone closed w.r.t. compositions and containing idpg,
see Theorem C. It follows that v,t/ " € BF for any ¢+ > 0 and any n € N. Recall also
that BF is topologically closed in Hol(H, H), see Theorem C (f). As a consequence,

(vy) C BF. Thus, ¢ € G(BF). O

Proof of Theorem 3 Suppose first that ¢ is a Bernstein generator. As usual, denote
by (v;p) the one-parameter semigroup in BT associated with ¢. Since ¢(z) =
lim,_, o+ (z - U? (z)) /t and the limit is attained locally uniformly in H, it follows
that ¢ is real-valued on (0, +00) and that

_1yn—1,,®\(n)
t

—0 t

for all x € (0, 400) and all n > 2, because (—1)"’1(v?)(")(x) > 0 forall r > 0 and
alln e N.

Since ¢”(x) > 0 for all x € (0, +00), the limit ¢(0) := limps,_, o+ ¢ (x) exists
and belongs to (—o00, +00]. Considering the equation dw/dt + ¢ (w(¢)) = 0 with the
initial condition w(0) = x in a right neighbourhood of the origin on the real line, we
see that the solution leaves H at finite time if ¢(0) > 0, which would contradict the
fact that ¢ is an infinitesimal generator in H.

Thus, conditions (i)—(iii) in Theorem 3 hold for every Bernstein generator. Suppose
now that ¢ satisfies (i)—(iii) and show that in such a case ¢ is a Bernstein generator.
By (i) and (iii), ¢’ is a real-valued non-decreasing function in (0, +00). It follows that
there exists the limit ¢’(00) := limgsy— 100 ¢ (x) belonging to (—oo, +00].

First let us consider the special case ¢'(c0) # +oo. It is worth mentioning that
this is done for the sake of clarity rather than because it is logically necessary. If
¢’ (00) < 0, then ¢ (x) < 0 for all x € (0, +00) and hence conditions (i)—(iii) imply
that f := —¢ is a Bernstein function. Therefore, by Proposition D.2, ¢ is a Bernstein
generator.

Similarly, if ¢'(0c0) € (0, +00), then f1(z) := ¢'(0c0)z — ¢(z) is a Bernstein
function. Hence ¢ = ¢ + ¢, where ¢ := — f1 and ¢»(z) := ¢’(00)z, is a Bernstein
generator, because ¢ and ¢ belong to G(*8F) by Proposition D.2 and by Lemma D.1,
respectively, and because G(°B5) is a convex cone by Corollary 3.1.

Now we present a (bit more sophisticated) proof valid both for finite and infi-
nite values of ¢’(00). Since ¢” is completely monotone by (iii), the limit ¢ (c0) :=
limgsy— +00 ¢ (x) exists and satisfies ¢”(x) > ¢”(c0) > 0 for all x > 0. There-
fore, the function ¢(z) := ¢(2) — ¢>”(oo)z2/2, z € Hi, satisfies the same conditions
(1)—(iii) as ¢. In particular, the limit ¢’ (00) := limgrsy_s 100 @(x) exists and belongs
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to (—o0, +00]. In addition, ¢’ (c0) = 0. It follows that

/
im £ o, (D.1)
Rax—+c0 X
Using again Corollary 3.1 together with the fact that z — ¢/ (00)z? is Bernstein
generator by Lemma D.1, we may conclude that in order to complete the proof it is
enough to show that ¢ € G(*BY).
For ¢ > 0 and z € H, we define

#7(2) == (z) —¢'(1/e)z,
$e(2) = ¢ (Ts(2)) + ¢'(1/e)z, where T,(z) :=z/(1 + &2).

Note that (—¢7)" is completely monotonic in (0, 1/¢). Moreover, limps, o+ ¢§ (x) =

¢(0) < 0andhence ¢7 is non-positive on (0, 1/¢). Since T is a Bernstein function and

T ((O, +oo)) = (0, 1/¢), by Remark A.5 it follows that —¢{ o T is also a Bernstein

function. Therefore, arguing as above one can show that ¢, € G(BF) for every ¢ > 0.
Using (D.1), we get:

glirg+ ¢ (2) sg%{r (0(T:(2) = ¢'(1/)T(2) + ¢'(1/£)2)

. . eg/(1/e)Z?
1 T.(z lim — ==
S_l)rgy( £(2)) + s—1>18+ T+ ez

@(2).

Since by Corollary 3.1, G(®B5) is closed in Hol(H, C), it follows that ¢ is a Bernstein
generator and hence the proof is complete. O
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