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ABSTRACT. We prove a limit theorem for quantum stochastic differential equa-
tions with unbounded coefficients which extends the Trotter-Kato theorem for
contraction semigroups. From this theorem, general results on the conver-
gence of approximations and singular perturbations are obtained. The results
are illustrated in several examples of physical interest.

1. INTRODUCTION

It has been well established that the quantum stochastic differential equations of
Hudson and Parthasarathy [18] provide an extremely rich source of realistic physi-
cal models, particularly in the field of quantum optics [2]. The physical models in
this framework are always Markovian, just like their classical counterparts, and it
is the Markov property which makes these models particularly tractable. Several
authors have developed mathematical methodology which can be used to obtain
these Markovian models directly from fundamental models in quantum field theory
by applying a suitable limiting procedure [1, 14, 6], which places such models on
a firm physical and mathematical foundation. On the other hand, the simplifica-
tion provided by the Markov property is essential in many studies, particularly in
investigations where nontrivial dynamics plays an important role.

Despite the significant simplification provided by the Markov limit, many real-
istic physical models remain rather complex, and often further simplifications are
sought. In the physics literature it has been known for a long time that mod-
els with multiple time scales can be significantly simplified, in parameter regimes
where these time scales are well separated, by eliminating the fast variables from
the description. Such singular perturbation methods are known as ‘adiabatic elimi-
nation’ in the physics literature, and are extremely widespread on a heuristic level.
Until recently, however, no rigoruous development was available in the quantum
probability literature. In two recent papers [15, 3] initial steps were made in this
direction, but, as is discussed below, these results are not entirely satisfactory.

The motivation for the current paper stems from the goal to develop a widely ap-
plicable singular perturbation theory for quantum stochastic differential equations.
As in previous results on the Markov limit, the simplified model is obtained by
taking the limit of a sequence of quantum stochastic differential equations which
depend on a parameter. Our main result, theorem 2 below, provides a general

Key words and phrases. quantum stochastic models; approximation and limit theorems;
Trotter-Kato theorem; Hudson-Parthasarathy equations; singular perturbation; adiabatic
elimination.

L.B. and R.v.H. are supported by the ARO under Grant No. W911NF-06-1-0378. A.S. ac-
knowledges support from the ONR under Grant No. N00014-05-1-0420.

1



2 LUC BOUTEN, RAMON VAN HANDEL, AND ANDREW SILBERFARB

method to prove the convergence of a sequence of quantum stochastic differential
equations to a limiting equation. This technique hinges crucially on the Markov
property of all the equations involved, and extends the Trotter-Kato theorem in the
theory of one-parameter semigroups [5]. Using this technique, we develop a gen-
eral singular perturbation method for quantum stochastic differential equations,
theorem 3 below, which contains and extends all known results on this topic.

Relation to previous work. To our knowledge, the first rigorous result on sin-
gular perturbation for quantum stochastic differential equations was given in the
paper [15]. This paper considers an atomic system inside an optical cavity, where
the cavity is strongly coupled to an external field. It is shown that in the strong cou-
pling limit, the cavity can be entirely eliminated from the model leaving an effective
interaction between the atoms and the external field. The convergence to the limit-
ing equation is given in the weak topology, and the proofs utilise Dyson expansion
techniques similar to those used in the literature on Markov limits. However, the
results in this paper are limited to the particular model under consideration, and it
is unclear how to generalize these techniques to solve general singular perturbation
problems.

In [3] singular perturbations are studied in a general setting. The key observation
in this paper is that, due to the Markovian nature of all the equations, the Trotter-
Kato theorem can be used to prove strong convergence. This is done by defining
certain skew semigroups on the algebra of bounded operators on the initial space.
Though results of a general nature are obtained in this fashion, the technique is
essentially restricted to the case that all quantum stochastic differential equations
of interest have bounded coefficients. In the unbounded case the semigroups on
the algebra of bounded operators are typically only weak® continuous and not
strongly continuous, which precludes the application of the Trotter-Kato theorem.
Unfortunately, the boundedness assumption excludes a large number of singular
perturbation problems of practical interest, including the problem studied in [15].

The singular perturbation results in this paper extend and bridge the gap be-
tween the results of [15, 3]. We consider a family of quantum stochastic differential
equations whose coefficients are not necessarily bounded but possess a common
invariant domain. Rather than considering semigroups on the algebra of bounded
operators, we work directly with semigroups on the initial Hilbert space. This
approach has many far reaching consequences. Unbounded coefficients are easily
treated in this setting, and the type of convergence which we obtain (strong conver-
gence uniformly on compact time intervals) is much stronger than in [15, 3]. More-
over, the proofs in this setting are significantly simplified as compared to [15, 3],
which highlights that the current approach is very natural. In order to prove our
singular perturbation results, we first prove a general theorem on the convergence
of quantum stochastic differential equations with unbounded coefficients, which ex-
tends the Trotter-Kato theorem to our setting. With this theorem in hand, the
remaining work on singular perturbations is chiefly algebraic (rather than analytic)
in nature.

Though motivated by a rather different set of problems, our main convergence
result, theorem 2, is closely related to results obtained for the purpose of proving
existence and uniqueness of solutions of quantum stochastic differential equations
with unbounded coefficients [11, proposition 3.4] and [21, theorem 1.7], [20]. Instead
of showing the existence of a contractive cocycle satisfying the limit equation, we
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assume the existence of a unitary cocycle satisfying the limit equation, which allows
us to obtain a much stronger form of convergence than is obtained in [11, 21, 20].

Organization of the paper. The remainder of this paper is organized as follows.
In section 2 we introduce the class of models that we will consider and the technical
conditions which are assumed to be in force throughout the paper. In subsection 2.1
we describe our main convergence result, and subsection 2.2 describes our general
result on singular perturbations. Section 3 is devoted to the discussion of several
examples of physical interest which demonstrate the flexibility of our results. Fi-
nally, section 4 presents the proofs of the results described in subsection 2.1, while
section 5 presents the proofs of the results described in section 2.2.

2. MAIN RESULTS

Throughout this paper we let H, the initial space, be a separable (complex)
Hilbert space. We denote by F = I's(L?(R;C")) the symmetric Fock space with
multiplicity n € N (i.e., the one-particle space is C" ® L*(R,) = L?(R,;C")), and
by e(f), f € L?*(R,;C") the exponential vectors in F. The annhiliation, creation
and gauge processes on F, as well as their ampliations to H ® F, will be denoted
as Al Afj and A, respectively (the channel indices are relative to the canonical
basis of C™). Moreover, we will fix once and for all a dense domain D C H and
a dense domain of exponential vectors & = span{e(f) : f € 6} C F, where
S C L*(R4;C") N LS (Ry; C™) is an admissible subspace in the sense of Hudson-
Parthasarathy [18] which is presumed to contain at least all simple functions. For a
detailed description of these definitions and of the Hudson-Parthasarathy stochastic
calculus which we will use throughout this paper, we refer to [18, 22, 2].

For every k € N we consider a quantum stochastic differential equation of the
form

(1)

n n

du® = U ST (NE =6y day + 3" MPdAl + 3T LV dA; + KWt b
i,j=1 i=1 i=1

where Uék) = I and the quantum stochastic integrals are defined relative to the

domain D ® £. The purpose of this paper is to prove that, when the dependence of

the coefficients on k is chosen appropriately, the solutions Ut(k) converge as k — 00

in a suitable sense to the solution of a limit quantum stochastic differential equation

(2) AU =Ueq > (Nig = 05) dA7 + ) MidA) + ) LidAj + K dt
4,J=1 i=1 i=1

Of course, the form of K, etc. will depend on our choice for K*)_ etc., and a part
of our task will be to identify the appropriate limit coefficients. We will both prove
a general convergence result—a version of the Trotter-Kato theorem for quantum
stochastic differential equations—and investigate in detail a large class of singular
perturbation problems (known as adiabatic elimination in the physics literature)
which are of significant practical importance in obtaining tractable simplifications
of complex physical models.

As it turns out, it is not always the case that Ut(k) converges on the entire Hilbert
space H ® F; in singular perturbation problems the limit will only exist on a closed
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subspace Ho ® F, while for vectors in Hg ® F the limit becomes increasingly
singular as k — oco. We will return to this phenomenon in detail later on; for the
time being, suffice it to say that we must take into account the possibility that the
limiting equation (2) lives on a smaller space Ho ® F than the prelimit equations
(1). For the time being, we will fix the closed subspace Ho C H and the dense
domain Dy C DN Hy in Hg. The quantum stochastic integrals in (2) will then be
defined relative to the domain Dy ® €.

We begin by imposing conditions on these equations that are assumed to be in
force throughout this paper. For notational simplicity, we use the same notation
for operators on H or on F and for their ampliations to H ® F (and similarly for
Ho and Ho ® F, etc.) Throughout, we denote by T an adjoint relationship on the
domain of definition, i.e., two operators X, X' on the domain D (or Dy) are always
presumed to satisfy the adjoint pair property (u, Xv) = (XTu,v) for all u,v € D
(resp. Dy).

Condition 1 (Hudson-Parthasarathy conditions). For all k € N and 1 <1i,j <n,
the operators K, K Lgk), Lgkﬁ, Mi(k), Mi(k)T, Nz(j), N(’c have the com-

mon invariant domain D, and the operators K, K, L;, L M M , Nij, Nm

have the common invariant domain Dy. In addition, we assume that the Hudson-
Parthasarathy conditions

n n
K+KT:—ZLZ-LZT, Mi:—ZNijL;,
i=1 j=1
ZijNgj = ZN;mNjé = Ome
j=1 j=1

are satisfied on Dy, and that

K®) 4 R Z Wp®t e z NS LW

ZN(k)N(k)T ZNJ(Z)TN](S) = 6ys

are satisfied on D for all k € N.

Denote by 6, : L([t,00[; C") — L?*(R4;C") the canonical shift 0, f(s) = f(t+s),
and by ©; : Fj; — F its second quantization (here F = F;j ® F|, denotes the
usual continuous tensor product decomposition). Recall that an adapted process
{Ug :t >0} on H® F is called a contraction cocycle if Uy is a contraction for all
t > 0, t — Uy is strongly continuous and U4y = Us(I®O*UO,) with I®©O*U,0, €
FgO@HRF s = HRF. If U, t > 0 are even unitary, the process is called a unitary
cocycle.

Condition 2 (Cocycle solutions). For all k € N, equation (1) possesses a unique

solution {Ut(k) : t > 0} which extends to a contraction cocycle on H @ F, while
equation (2) possesses a unique solution {U; : t > 0} which extends to a unitary
cocycle on Ho @ F.

The following elementary result is proved in section 4.
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Lemma 1. For a, 8 € C", define Tt(aﬁ) : Ho — Ho such that
<u,Tt(aﬂ)v> = e_(‘”‘|2+w‘2)t/2<u ®e(aljy), Urv @ e(Bly)) Yu,v € Hy, t>0.

Then Tt(aﬁ) is a strongly continuous contraction semigroup on Hy, and the generator
LB) of this semigroup satisfies Dom(.Z %)) > Dy such that for u € Dy

2 2
3) L= ZaNzJ/BJ+ZaM+ZLﬁ+K |O“+W|

1,j=1

The same result holds for Tt(k;aﬁ) :H — H and L*95) | defined by replacing U; by
Ut(k) and making the obvious modifications. In particular, Dom(f(k?o‘ﬁ)) OD.

We now impose one further condition: we assume that (3) completely determines
p(aB)

Condition 3 (Core). For any a, 8 € C", the domain Dy is a core for Llah),

Remark 1. Note that it is not necessary for our purposes to assume that Ut(k)
is unitary or that D is a core for .Z(%%) [ € N. Typically this will nonetheless
be the case in physical applications; in particular, recall that when the coefficients
are bounded, condition 1 guarantees that the solution of the associated quantum
stochastic differential equation is unitary and the core condition is trivially satisfied.
In the unbounded case, however, the solution may only be a contraction due to the
possibility of explosion.

Remark 2. We have chosen the right Hudson-Parthasarathy equations (1) and
(2), rather than the more familiar left equations where the coefficients are placed
to the left of the solution. This means that the Schrodinger evolution of a state
vector ¢ € Ho ® F is given by Uy, etc. The main reason for this choice is
that for quantum stochastic differential equations with unbounded coefficients, it
is generally much easier to prove the existence of a unique cocycle solution for the
right equation than for the left equation (see [10, 20]); this is chiefly because it is not
clear that the solution should leave Dy ® £ invariant, so that the left equation may
not be well defined (this is not a problem for the right equation, as the solution only
appears to the left of all unbounded coefficients and is presumed to be bounded).
This appears to be an artefact of the fact that quantum stochastic integrals are
defined on a fixed domain, and is not necessarily a physical problem.

We will ultimately prove that Ut(k))k converges to U} strongly on Ho®F uniformly
on compact time intervals, i.e., we will show that

lim Sup HU(k)*i/J Uio||=0 Ve Ho®F, T < 0.
k—oop<i<

Therefore, there is no loss of generality in working with the more tractable right
equations. If we wish to begin with a well defined left equation, our results can be
immediately applied to the Hudson-Parthasarathy equation for its adjoint.
Remark 3. In practice, the result of Fagnola [10, 12] provides a convenient suf-
ficient condition which can be used to verify conditions 2 and 3. Let us recall a
slightly stronger version of this result (for simplicity phrased in terms of Uy, the
analogous result holds for Ut(k)). Suppose that for all u € Dy and ¢ € N, there
exists a constant c¢(¢,u) such that:
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(a) For all u € Dy and for some £ > 0 independent of u

Z c(l,u) e’ < oo;

=1
(b) For all £ € N and all choices of X(1),...,X(¢), where each X(-) is one of

K, K'Y, Li, LI, M;, M{, N;;, N}, we have for all u € Dq

[X (1) - X (Oul| < el u) V(€ +m)!,

where m is the number of occurences of K or K in the sequence X (1), ..., X (¢).

Then equation (2) possesses a unique solution {U; : ¢ > 0} that extends to a unitary
cocycle on Hy ® F, which verifies condition 2. To show that Dy is a core for .Z(5),
it suffices to note that the Fagnola conditions imply that every u € Dy is analytic [4,
definition 3.1.17], so that the result follows from [4, corollary 3.1.20]. This verifies
condition 3.

If we are only interested in the existence and uniqueness of a contraction cocycle
U, simple sufficient conditions exist in a much more general setting than the one
considered in [10, 12]. In particular, from [20, theorem 1.1], one can see that it
suffices to prove that the closure of .2 (%) on Dy, as defined in equation (3), is the
generator of a strongly continuous contraction semigroup on Hy for every o, € C™.

2.1. A Trotter-Kato theorem for quantum stochastic differential equa-
tions. In order to prove that Ut(k) converges to U; as k — oo, we would like to
use an argument which requires only to verify conditions on the coefficients of the
associated equations. After all, the dependence of the coefficients on k is known
in advance, while the solutions of the equations could potentially depend on k in
a complicated manner. In order to set the stage for our main convergence result,
let us shift our attention for the moment to the semigroups Tt(k;aﬁ ) and Tt(aﬁ ),
The convergence of the former to the latter can be verified using a standard tech-
nique: the Trotter-Kato theorem. For future reference, we state this result here in
a particularly convenient form [5, theorem 3.17, p. 80].

Theorem 1 (Trotter-Kato). Let H be a Hilbert space and let Ho C H be a closed
subspace. For each k € N, let Tt(k) be a strongly continuous contraction semigroup
on H with generator %) . Moreover, let Ty be a strongly continuous contraction

semigroup on Ho with generator £. Let Dy be a core for £. The following condi-
tions are equivalent:

(a) For all ¢ € Dy there exist *) € Dom(L®)) such that
Yk EZoo, PRk Eoo, oy,
(b) For all T < co and ¢ € Hy

lim sup || 7,% — Tyl = 0.
k—oo o<t<T
It should be noted, in particular, that the condition (a) depends directly on the
generators .Z*) and %, whose form (in terms of k) is typically known explicitly.
Condition (b), however, entails the convergence of the semigroups (in a particularly
strong form).
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The central result of this paper is an extension of the Trotter-Kato theorem to
the quantum stochastic differential equations (QSDEs) defined in equations (1) and
(2). The proof of the following theorem can be found in section 4.

Theorem 2 (QSDE Trotter-Kato). The following conditions are equivalent.
(a) For every a, 3 € C™ and u € Dy, there exist u*) € Dom (L %)) such that

k) =, pkap)y (k) k=2, gp(af),

)

(b) For every ¢ € Ho®@ F and T < 00
lim supT HUt(k)*d) — US| = 0.

k—o0 0<t<
Moreover, if D is a core for all L*°P)  k € N then we can always choose {u®)}
D.

The convergence of Tt(k;aﬁ) to Tt(aﬁ) for all o, 3 € C™ thus turns out to be equiv-

alent to the convergence, in a very strong sense, of Ut(k) to Uy. This is a powerful
technique precisely because of the fact that convergence can be determined directly
from the generators .Z¥:@8)  2(a8) which depend only on the coefficients of equa-
tions (1) and (2); the technique does not require us to understand precisely the
way in which Ut(k) depends on k. The benefit of this approach is clearly demon-
strated by the proof of the singular perturbation results below, which follows as an
application of theorem 2.

Remark 4. Note that for the implication (a)=(b) it always suffices to choose
{u®} € D, as D C Dom(Z*2A)). Tt is only when we wish to ensure the existence
of {u®} C D in the reverse implication that we must assume D to be a core for
all Z®aB) L ¢ N. In practice we are almost always interested in (a)=(b), where
this is irrelevant.

Remark 5. The proof of theorem 2 is easily modified to show that HUt(k)q/; —

k— .
Upp|| == 0 for every ¢ € Ho ® F and t < oo. However, uniform convergence on

compact time intervals appears to be easier to obtain for convergence to the adjoint
U;. As it is U; which defines the physical time evolution, we do not attempt to
obtain uniform convergence to Uy.

2.2. Singular perturbations. Let us start by introducing the basic assumptions.
We consider H and D as fixed from the outset; as we will shortly see, we must
choose Hyg C H in a particular way.

Assumption 1 (Singular scaling). There exist operators Y, YT, A, AT, B, BY, F},

FJ, G, GI, Wij, Wi]; with the common invariant domain D such that

E® =gy +kA+B, LY =kF+G, NP =w;
forallkeNand1<1i,5 <n.
Remark 6. Note that condition 1 imposes additional assumptions which are pre-
sumed to be in force throughout. In particular, the Hudson-Parthasarathy relations
in condition 1 determine completely the form of the fourth coefficient Mi(k).
The interpretation of this scaling is that the dynamics of the physical system
contains components that evolve on a fast time scale and on a slow time scale. The

dynamics on the fast time scale is generated by quadratic (o< k?) term, while the
coupling between the fast and slow time scales is determined by the linear (x k)
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term. As k — oo, the dynamical evolution of the fast components of the system
will thus become increasingly singular. However, under appropriate conditions, the
dynamical evolution of the slow components of the system will converge as k — oo,
and the time evolution of these components in the limit will be decoupled from
the fast components. Thus, in the limit of infinite separation of time scales, we
have ‘adiabatically eliminated’ the fast components of the system leaving only an
effective time evolution of the slow components. Typically the slow components of
the system are the physical quantities of interest, and the elimination of the fast
components from the model constitutes a significant simplification in many complex
physical models.

As only slow dynamics should remain in the limit, we aim to choose Hg such that
it contains only the slow degrees of freedom of the system. In order to ensure that
the slow dynamics do indeed have a well defined limit, we must impose suitable
structural assumptions on the coefficients; in particular, we must enforce that the
terms which are linear and quadratic in k do not directly generate dynamics on
Ho—in the latter case, the limit would surely be singular on Hy. We presently
collect all the necessary structural assumptions; their significance can be clearly
seen in the proof of our main result.

Assumption 2 (Structural requirements). There is a closed subspace Ho C H
such that

(a) PyD C D;

(b) YPy =0 on D;

(¢) There exist Y, Y with the common invariant domain D, so that YY =

YY = P;;

(d) FJTPO =0o0onD foralll1 <j<n;

(e) PyAPy =0 on D.
Here Py denotes the orthogonal projection onto Hy and Py the orthogonal projection
onto Hé‘. We choose the dense domain Dy = PyD in Hyg.

It remains to introduce the limit coefficients. The following expressions emerge
naturally in the proof of our main result through the application of theorem 2.

Assumption 3 (Limit coefficients). Define the operators on Hy

K = Py(B— AY A)P,, L; = Py(G; — AYF})P,,

My ==Y PW(GI—FIYA)R,  Nij=> PWilF]YF;+d0)P.
j=1 =1
Then K, KT, L;, L;r, M;, M;r, ij NiTj have common invariant domain Dy. To en-
sure that these coefficients satisfy the Hudson-Parthasarathy relations of condition
1, we require

Py(Gi — AYF)Py = > PoWio(FJYF; +60;)Pr =Y PIWi(F]Y Fj + 6;5) Py = 0.
=1 =1
Our first order of business is to verify that the coefficients K, L;, M;, N;; do
indeed satisfy the Hudson-Parthasarathy relations in condition 1. This is proved in
section 5.
Lemma 2. Under assumptions 1-3, the coefficients K, L;, M;, N;; satisfy the
Hudson-Parthasarathy relations in condition 1.
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Finally, let us state our main result, whose proof will also be given in section 5.
We remind the reader that beside the above assumptions, conditions 1-3 are still
presumed to be in force; in particular, one must verify separately that (1) and (2)
uniquely define contraction and unitary cocycles and that Dy is a core for 25,
o, eCm
Theorem 3 (Singular perturbation). Under assumptions 1-3, the singularly per-
turbed equations (1) converge to the limiting equation (2) on Hy:

lim sup HUt(k)*w - U =0 for ally € Ho @ F.

k—oo o<t<T

3. EXAMPLES

3.1. Atom-cavity models with bounded coupling operators. In this sub-
section, we will consider a class of physical models which consist of a harmonic
oscillator coupled to auxiliary degrees of freedom. Such models cover various ap-
plications in quantum optics, such as a single mode optical cavity coupled to the
internal degrees of freedom of a collection of atoms. Set H = H' ® (*(Zy). On
the canonical basis {¢; : i € Z,} of £3(Z, ), the creation, annihilation and number
operators are defined as

b i = Vi+ 1gig, boi = Vipioi, b =i

These definitions extend directly to the domain D’ = span{e; : i € Z,} C (*(Zy),
and we will choose the dense domain D = H’ ® D’ in H. We now consider prelimit
equations (1) whose coefficients have the following form on D:

k k k k k k k k k
NF =sP LW =F"ptea®, KW = B oto+ B b+ B b+ B
Here E,(,];)7 E(k), ng), Sz(jk ) are bounded operators on H’, and condition 1 is pre-

sumed to be in force (in particular, Mi(k)
nitions).

We begin by showing that such equations possess unique solutions which extend
to unitary cocycles on H ® F, and even that D is a core for Z*28) o 3 e C.
We will establish these facts by verifying the conditions of Fagnola, see remark 3.
Indeed, this is only a minor modification of the computations performed in [10, 12],
and we refer to those papers for a more detailed account of the necessary steps.

are completely determined by these defi-

Lemma 3. The conditions of Fagnola for the existence of unique unitary cocycle
solutions (remark 3) are satisfied for the class of models considered in this subsec-
tion.

Proof. Note that all coefficients are linear combinations of operators of the form
Xb'p, Xbt, Xb, X, where X are bounded operators on H’ whose norms are
bounded by a fixed constant || X|| < K < oo (for simplicity, choose K > 1).
Arguing as in [10, 12], we find

[X (1) X(0) 1 @ pp| < pV(p+ €+ m),

where ¢ € H', X(1),...X(¢) is an arbitrary selection of coefficients or their ad-
joints, m is the number of occurences of K*) or KT and p = 4K?2. Using the
elementary estimate (¢ + m)! < 2™¢Im!, we can thus choose (see remark 3 for
notations)

(b, ®p) = pt2/pl2e,
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which does indeed satisfy the necessary analyticity requirement for sufficiently small
€. But any vector u € D is the linear combination of a finite number of vectors of
the form ¥ ® ¢p, so that the claim follows easily. O

With the existence and uniqueness taken care of, it becomes straightforward to
apply our main result on singular perturbations, theorem 3. We will demonstrate
this procedure in two physical applications: the adiabatic elimination of a single
mode cavity, which extends the results of Gough and Van Handel [15], and the
simultaneous elimination of a single mode cavity and the excited level of an atom
as considered in Duan and Kimble [8].

Example 1 (Elimination of the cavity). We consider the case where the coupling
of the oscillator with the external field becomes increasingly strong; in the limit, we
expect to eliminate the oscillator entirely from the model as it will be forced into
its ground state. In quantum optics, this corresponds to the ‘adiabatic elimination’
of an optical cavity in the strong damping limit. To make this precise, we set

S =5, FY=kF, ¢ =a,

3

EW =By, EW =kEy,, EY =kEn, EP =Ey

for 1 <14,j < n, where where S;;, F;, Gi, Ep, are bounded operators on H’' which
are chosen such that the Hudson-Parthasarathy relation of condition 1 are satisfied
for all k € /. We obtain the following result, which does not presume conditions
2 and 3.

Proposition 1. Suppose that E11 has a bounded inverse. Set Ho = Do = H'®@Cpy,
K = Eoo — Eo1(E11) ' B, Li=G;— Eo(En)'F,

Nij = Z SM{F;(EH)ilF]‘ =+ 5gj}
=1

on Dy, and define M; through the Hudson-Parthasarathy condition 1. Then

lim sup UMy —Ufp| =0 forallp € Ho® F.

k—oog<t<T

Proof. Note that condition 1 is satisfied by assumption for the prelimit equations
(1), while condition 2 is satisfied for the prelimit equations by the Fagnola conditions
verified above. Note that the singular scaling assumption 1 is also satisfied by
construction. Next, we turn to the structural requirements of assumption 2. It is
immediate that Dy = PyD C D, while Y = Eq; b'b evidently vanishes on Dy. We
define Y on D by setting Y )@ ¢ = 0 and f’@[}@(pp =p Y En)"WW®ep, forp>1;
then indeed YY =YY = P, on D. It is immediate that Fjb vanishes on Dy and that
A = Eq9b" + Ey1 b satisfies PyAPy = 0. Hence assumption 2 is satisfied. Next we
note that, taking into account the identity X'bYb'X o) ® oo = X'(E11) ' X ¢ @ ¢
for any bounded operators X, X’ on H’, the coefficients defined in the proposition
coincide precisely with the coefficients in assumption 3, and it is easily verified that
the remaining conditions of assumption 3 are also satisfied. In particular, the limit
coefficients satisfy the requirements of condition 1. But as the limit coefficients are
bounded, conditions 2 and 3 are automatically satisfied. We have thus verified all
the requirements of theorem 3. (]
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Example 2 (Duan-Kimble). We consider a three level atom coupled to a cavity
which is itself coupled to a single output field, i.e., we set H’ = C3 and n = 1. Let
us denote by (|e), |+),|—)) the canonical basis in C3. In this basis we define

010 00 1
sP=10 0 0], o =10 0 0
00 0 00 0

Define moreover cr(_i) = Jf[)* and Py = aﬁi)ag_i). The quantum stochastic differ-

ential equation for a lambda system with one leg resonantly coupled to the cavity,
under the rotating wave approximation and in the rotating frame, has the following
coefficients:

s=1, M=o FY-kpm B =-18

B = B =KD, B =Ko Da® o),

where v € Ry and a € C. This model coincides with that of Duan and Kimble
[8], except that we have allowed for additional driving on the uncoupled leg of the
atom with amplitude «. Let us now define operators Y, A, B, F,G,W as

Y = —% l)1Ll)JrL<](cr(_—~_)l)Jr —af)b), A=ocar —JS__)a,
B=0, F=~bl, G =0, Wy=1I

These definitions are easily verified to satisfy condition 1 and assumption 1.

We proceed to verify assumption 2. Set Ho = Dy = span{|+) ® ¢o,|—) ® o}
Then it is easily verified that Dy = PyD C D and that Y Py = FfPo =P APy =0
on D. It remains to define Y. To this end, define the following subspaces of H:

H; =span{[+) ® g;, [-) ®¢;, |e) ® pj-1}, JjeN
Note that P, D = @;‘;1 H; and that the subspaces H;, j € N are all invariant under
the action of Y where, with respect to the basis (|+) ® ¢;,|—) @ ¢;,]e) ® ¢j_1),
-¥ 0 g/
Yin, = 0 -4 0
—gvj 0 - v(a;l)

We may then construct ¥ = @;’;I(ﬂﬂj)’l on P,D (and YDy = 0), which reads

. ’Y(J;l) 0 g\/j

)

B » 2 . _1 .
Y|Hj :_E 0 2’ydj7 0 , de%—kg%
J ; vJ
-9vji 0 5

in the same basis as above. Thus assumption 2 has been verified. We are now in
a position to introduce the limit coefficients. By assumption 3, we must evidently
define on Hy

K=-

P, L= —MU(__)JS_”, Ny =1-2P..
g

It is again easily verified by explicit computation that the remaining conditions of
assumption 3 are satisfied. Moreover, all the coefficients that we have introduced
satisfy the Hudson-Parthasarathy relations of condition 1, condition 2 is satisfied
for the prelimit equations by the Fagnola conditions, and conditions 1 and 3 are
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automatically satisfied as the limit coefficients are bounded. Thus all the conditions
of theorem 3 have been verified.

3.2. Coupled oscillators. In the examples in the previous subsection, the appli-
cation of theorem 3 was significantly simplified by two convenient properties: the
Fagnola conditions could be verified for that class of models, and the limit equa-
tions always had bounded coefficients. In the present section, we will develop an
example which enjoys neither of these properties.

We consider a single mode cavity in which one of the mirrors is allowed to
oscillate along the cavity axis (see, e.g., [7]). The initial system will therefore have
two degrees of freedom: the kinematic observables of the oscillating mirror and
the usual observables associated with the cavity mode. This is implemented by
choosing H = L?(R) ® (*(Z..). For the cavity mode Hilbert space £%(Z. ), we define
the domain D’ of finite particle vectors and the creation and annihilation operators
bt, b as in the previous section. In the mirror Hilbert space L?(R) we will choose
as dense domain the Schwartz space [13, ch. 8-9]

S={f€C®R): [ XD flloc <o0Va,B €Ly},
where we have defined the operators

df (z o
pfw) =T Xjw)=ap@)  vrecr@).
Note that these operators leave S invariant, as do all operators of the following

form:
(X)) (@) =g(@)f(x) VfES, g€ C®(R)s.t. [|[Dgllo < oo forall f€Z.

In addition, let us recall the following well known facts [23, appendix V.3]. If we
define the operators B, Bf with invariant domain S and the vectors ®;cSas

X+D L X-D

V2 V2
then S’ = span{®; : j € Z,} C S is dense in L?(R), BIB®; = j®;, B®; =
Vi®;_1, and B'®; = /j+1®;,1. Therefore S’ corresponds to the domain of fi-
nite particle vectors in #2(Z, ) in the usual isomorphism between L?(R) and ¢2(Z, ).
In the following we will set D = S @ D', but we will occasionally exploit S’ whenever
this is convenient.

We are now in a position to introduce the prelimit equations (1). We set n =1,
i.e., there is only one external field, and choose the following prelimit coefficients:

NP =1 L =k, KW =k [ (B+ B - 2] b+ BB,

B= ;= m G TVABY e, e Ty,

where 9,7, > 0 are fixed parameters. The physical interpretation of this model
is that the optical frequency of the cavity mode is determined by the length of the
cavity, and hence by the displacement (B + BT) of the mirror; this accounts for the
(B+ B")bb term. At the same time, we presume that the mirror is oscillating in a
quadratic potential, which accounts for the BB term, while the remaining terms
couple the cavity mode to the external field. In the strong damping limit £ — oo
we expect as before that the cavity is eliminated, so that we obtain an effective
interaction between the mirror and the external field.

Lemma 4. The prelimit equations (1) each possess a unique solution which extends
to a contraction cocycle on H ® F.
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Proof. First, note that condition 1 is satisfied for these equations on the domain D.
It suffices to verify that the closure of .Z(*:*%) on D is the generator of a strongly
continuous contraction semigroup for every k € N and «, 3 € C; see remark 3 and
[20, theorem 1.1]. Fix k,a, 3, and denote by .# the operator £ %) with the
domain D. By an easy corollary of the Lumer-Phillips theorem [20, lemma 2.1], it
suffices to prove that D is a core for .Z*. But this follows immediately from the
following lemma, and the proof is complete. (I

Lemma 5. Let T be an operator on the domain D of the following form:
T = (1 + CQbTb + CgBTB + C4b + C5b]L + CG(B + BT)bTb,

where ¢1,... ¢ € C. Then D is a core for T*.

.....

Proof. As (u,Tv) = (T'u,v) for u,v € D, clearly D C Dom(T*) where T*|p = T".
Our goal is to show that the closure clTt of T is in fact 7%, i.e., we must show
that Dom(7*) C Dom(cl7T). We begin by noting that

Dom(clTT) = Z dje®; ® - Z |d; ¢|*> < oo and Z |Tj.0(d)* < o0 ¢,
3,4=0 3,6=0 3,4=0

where we have written
Tjo(d) = (¢} + 30+ c35)dje + 5Vl dj 1
+ VO Tdj o1 + (Vi + Ldjsre + /5 dj—1,0)0

Indeed, this space is evidently the completion of S’ ® D’ with respect to the Sobolev
norm |[v||p+ = ||v|| + [|TTv||, and D is already included in this space (this follows
from the representation [23, theorem V.13]). It thus remains to show that Dom(7™)
is included in this space as well. To this end, let us define for all N € N

— - S o Tje(d) @5 ® oy
v=Y " dis®; @ > djel* <00,  uy= sezo !
4,6=0 §.6=0 HZN 0 Tje(d) @, ® el

Thus ||lun|| = 1 and uy € D for all N € N. Now recall that by the Riesz rep-
resentation theorem v € Dom(T*) iff [(Tw,v)| < Cllu| for all w € D. But if
v ¢ Dom(clT1), then

N—o0
[(Tun,v)| = [(Tun, Py410)| = [(un, TPy 110)] Z Tje(d) 5 ® pe|| — o0
7,4=0

where Py is the orthogonal projection onto the subspace span{®; ® ¢, : j,¢ < N}.
Thus v ¢ Dom(clTT) implies v € Dom(T*), so that Dom(7*) C Dom(clTT) as
desired. (]

Let us now turn to the assumptions 1-3. Clearly our coeflicients are of the form
required by assumption 1. Let us set Hy = L?(R)® Cypg and Dy = PyD = S ® Cyy.
Then all the requirements of assumption 2 are clearly satisfied except that we must
verify that

Y = [w(B+BT) - g] bt
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possesses an inverse Y on P;D. We may simply set, however,

-1
Vy@eo=0, Yyp@ep=;5" [w(B+B*)—%] v®p;, j=1

As B+ Bt = X/2 and the function g : R — C, g(z) = (iv2v/2 —~/2)~! is smooth
and bounded together with all its derivatives, the bounded operator Y leaves the
Schwartz space invariant, and clearly YY =YY = P, on D. Therefore, all the
conditions of assumption 2 are satisfied. It should be noted that it would not have
been sufficient to choose the smaller finite excitation domain &’ in L?*(R), despite
the fact that it is left invariant by all prelimit coefficients, as the inverse Y does
not leave &’ invariant.

Having verified assumptions 1 and 2, the form of the limit equation (2) is deter-
mined by assumption 3. In particular, we must choose the limit coefficients

i (B + BT) + v/2
Ny = - ,
i (B+B)—1/2
on Dy, and one can verify by straightforward manipulation that the remaining
conditions in assumption 3 are satisfied. However, we have not yet established that

the limit equation possesses a unique solution which extends to a unitary cocycle,
and whether the core condition 3 is satisfied. This is our next order of business.

Ly =0, K =iQB'B

Lemma 6. The limit equation (2) possesses a unique solution which extends to a
contraction cocycle on Hog @ F. Moreover, the core condition 3 is satisfied.

Proof. First, note that condition 1 is satisfied for the limit equation on the domain
Dy. It suffices to verify that the closure of .Z(*#) on Dy is the generator of a strongly
continuous contraction semigroup for every «a,8 € C: existence and uniqueness
follows from remark 3 and [20, theorem 1.1], while the fact that Dy is a core for the
corresponding generators is then trivially satisfied. Note that we have

W (B+Bh)++/2 | +|6
i (B + Bt) —~/2 2

But as BB is essentially self-adjoint on S, the closure of i BT B on S is the gener-
ator of a strongly continuous unitary group (and hence of a contraction semigroup),
while the first two terms in the expression for .2 (@) constitute a bounded and dis-

sipative perturbation. The result therefore follows from a standard perturbation
argument [5, theorem 3.7]. O

LB — o*p +iQB'B.

Lemma 7. The solution of equation (2) extends to a unitary cocycle.

Proof. As we have shown that there is a unique solution, it suffices to show that
there exists a unitary process Uy that satisfies equation (2). To this end, consider
the equations

t t
St:1+/ S, iQB'Bds, Rt:1+/ R, (SsN11 ST — I)dA,.
0 0

Then S, is the strongly continuous unitary group generated by the closure of QBT B,
while R; satisfies a Hudson-Parthasarathy equation with bounded, though time
dependent, coefficients. The latter possesses a unitary solution as can be verified,
e.g., using the results in [17]. Moreover, using the quantum stochastic calculus, it
is immediately verified that U, = R;S; satisfies equation (2), and R;S; is clearly
unitary. (I
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We have finally verified all the conditions 1-3 and assumptions 1-3. We can thus
invoke theorem 3, and we find that indeed
lim sup ||Ut(k)*w -U =0 forallp € Ho @ F

k—ooo<t<T

with the prelimit and limit coefficients as define above.

3.3. Finite dimensional approximations. Suppose that we are given a quan-
tum stochastic differential equation of the form (2) with dim Ho = co. Though such
an equation may be a realistic physical model, it can not be simulated directly on
a computer. To perform numerical computations (typically one would simulate a
derivative of this equation, such as a master equation or a quantum filtering equa-
tion), we must first approximate this infinite dimensional equation by one which is
finite dimensional. A very common way of doing this is to fix an orthonormal basis
{%e}e>0 C Dy, so that we can approximate the coefficients in the equation for U, by
their truncations with respect to the first k£ basis elements. We will show that the
solutions of the truncated equations do in fact converge to U; as k — oo. Though
the result is of some interest in itself, it also serves as an exceedingly simple demon-
stration of the Trotter-Kato theorem 2 which is not of the singular perturbation
type (theorem 3).

In the current setting, we will simply set Hy = H. We presume that the equation
(2) is given on the domain Dy ® £ and that it satisfies conditions 1-3. We also
presume that Dy = span{yy : £ € Z,}, where {¢¢}s>0 is an orthonormal basis of
H. For simplicity, let us assume that N;; = d;;; this is not essential, see remark 7
below.

Define P®) to be the orthogonal projection onto span{ty, ..., }. We proceed
to define the equations (1) by truncating the coefficients. Since the truncated
operators will be bounded, we set D = H and we let Mi(k), Lgk) and K *) in equation
(1) be given by

Lgk-) — pWp, pk) Mi(k) _ ng‘”/)*, K& — ptk) g pk)

for all 1 < i < n. Note that condition 1 is thus satisfied, and as the coefficients are
bounded condition 2 is as well. Conditions 1-3 are satisfied for the limit equation
by assumption.

Proposition 2 (Finite dimensional approximation). Under the above assumptions,
the truncated equations (1) converge to the exact equation (2):

lim sup U g —Usp| =0  forallp e H® F.

k—o0 0<t<T
Proof. By theorem 2, it suffices to show that for every «, 5 € C™ and u € span{ty }¢>0,
there exists a sequence {u(®)} C H such that

u® e, pksap), (k) k=0 gp(ap),,

We may simply take u®) = P(®)y. Since u is an element of the linear span of
{t¢}e>0, there is a C' € N such that u®) = y and LEeB)y (k) — LBy for all
k>C. [l

Remark 7. The assumption that IN;; = d;; is not necessary for the result to hold;
however, care must be taken to approximate N;; in such a way that the Hudson-
Parthasarathy relations of condition 2 remain satisfied (simple truncation as above
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typically does not achieve this purpose). Similarly, it is not difficult to show that the
result still holds if only span{vy : £ € Z,} C Dy, provided that span{vy, : £ € Z}
is a core for £ o, 3 € C". The chief technical advantage of this simple result
compared to, e.g., an application of the results in [21], is the very strong nature of
the convergence.

4. PROOF OF THE MAIN CONVERGENCE THEOREM

Before turning to the proof of the main convergence theorem, we provide a proof
: ; (aB)
of the semigroup properties of T, "/, lemma 1.

Proof of Lemma 1. As U, is a contraction cocycle, it follows easily that Tt(aﬁ )is a
strongly continuous contraction semigroup. As aljg; € & for every a € C" and
t > 0 (recall that we assume that & contains all simple functions), we obtain from
(1) for u,v € Dy

(u®e(adp,y),Usv @ e(Blp,y)) =
a*Bt ¢ —a*fBs —(aB)
e (u,v) + e (u@e(alp,y),Us (L v@e(Blp))) ds|,
0

where we have written for u € Dy

7y = iaf(Nij—5ij)5j+iani+iLiﬁi+K v

i,j=1 i=1 i=1

Therefore, we obtain for u,v € Dy using the chain rule
¢
(4) (u, TSP vy = (u, v) + / (u, TP 2 @B)y) ds,
0

with .Z(®%)y defined as in equation (3). Using the fact that Dy is dense in Hy and
that

[, TP 2D < Nu| | TP 2@ o] < Jull 2],
we find using dominated convergence that (4) holds identically for all u € Ho,
v € Dy, and t > 0. Moreover, as HTt(aﬂ)g(aﬁ)vH < || £ @P)y|| is bounded, it follows

that Tt(aﬁ ) @By is Bochner integrable and thus evidently (see, e.g., [9, section
1.2])

t

Tt((w)v:er/ T B @By s Vt>0, veDy.
0

But then we obtain using the strong continuity of Tt(aﬂ)

(o)
T _
}i\n(l) %H — wplab), Vv € Dy,

which establishes the claim. The result for Tt(k;aﬁ ) follows identically. O

The remainder of this section is devoted to the proof of theorem 2. We first
prove weak convergence of Ut(k) to U; for every t < oo; this is the content of
the following lemma. The weak convergence will subsequently be strengthened to
strong convergence, and ultimately to strong convergence uniformly on compact
time intervals.
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Lemma 8. If for every a, f € C" and u € Dy, there exist u®) € Dom (L *9) so
that
u® Ezee, phaB)y (k) k=, gp(aB),

then (11, Ut(k)¢2> LN (1, Upha) for every 11,109 € Ho @ F and t < co.

Proof. As Uy and Ut(k) are adapted, it suffices to restrict our attention to Ho ® F.
Let U C Ho ® Fy) be a total subset. Then for any 11,12 € Ho ® Fy and € > 0,
there exist 1], 15 € spanlf such that |1 — 1| < e, |2 — ¥5]| < e, and

lim sup | (11, UF — U)o
< 2l — il lall + 21wz = Yh 1]+ lim sup (5, (U — Uusa)
< 2 (il + all) + 2% + lim sup |, U — U )h)).

It thus suffices to prove that the limit on the right vanishes for every v, ¥} € spanld,
i.e., it suffices to prove the result for 11,9 € U only.

Now consider the total subset U = {u ® e(f) : u € Dy, f € &'}, where &
is the set of simple functions in L2([0,¢];C") (recall that by assumption & is
admissible, so that U C Dy ® &). Let ¢; € U, i € {1,2}. Then there exist u; € Dy,
0=ty <ty < <t <tme1 =1, and a4, ..., @, € C" such that ; = u; @e(f;)
with f;(s) = ay; for s € [t;,t;41[. It is not difficult to verify that, by virtue of the
cocycle property,

(1, U ) = lleCf)l el fur, T om0 T o pltioanasdyyg),

2—t1 t—tm

and similarly for (11, Uztps). In particular, the result follows as

(1, (U — U )|
= lle(fl lle(f) | [, (100 pFipaaas) _ qlesoas)  plediony,,y)

1

k;aipa kiarjas; oo ajao;
< lleQ) I e llun | I(TEw00) - pFienaes) _piesoneo) plessaza)y,

1

which converges to zero as k — oo by the Trotter-Kato theorem. O

Proof of Theorem 2 (a)=(b). Weak convergence of Ut(k) to U; was proved in the
preceding lemma. But note that as Ut(k)

write

IUP =) w2 = (U = U, (UL =) 9) < 2|91 = 2Re((US "9, UFp)).

are contractions and Uy is unitary, we can

As (¢, Ut(k)Ut*iM — |]1]|? as k — oo follows from the previous lemma, we immedi-
ately obtain strong convergence. It thus remains to prove that strong convergence
for every fixed time ¢ can be strengthened to strong convergence uniformly on com-
pact time intervals. To this end, we will appeal again to the Trotter-Kato theorem
in a slightly different manner.

It is convenient to extend the Fock space to two-sided time, i.e., we will consider
the ampliations of all our operators to the extended Fock space F = T'y(L?(R; C"))
F_®F, where F_ = F is the negative time portion of the two-sided Fock space. We
now define the two-sided shift 6, : L2(R; C") — L*(R;C") as 0y f(s) = f(t+s), and
by O, : F — F its second quantization. Note that O, is a strongly continuous one-
parameter unitary group, and that the cocycle property reads Uy, = Usé:Utés,
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etc., in terms of the two-sided shift. Now define on the two-sided Fock space the
operators

v =e,u, - étU;
Then it is immediate from the cocycle property that Vt and V; define strongly
continuous contraction semigroups on H ® F and Hy @ F, respectively, whose

generators we will denote as .Z*) and £ (see [16] for a detailed study in the
bounded case). Moreover,

Vi - @ ¢ - Viy_ @y
[

as O, is an isometry, where ¥_ @ Y € F_ @ Ho ® F = Hy ® F. Hence, by the
Trotter-Kato theorem, it suffices to show the following: for any ¢ € Dom(.%), there
exist *) € Dom(Z®) such that ¥*) — ¢ and LFp*) — L9 as k — oco. Let
us prove this assertion. Fix ¢ € Dom(.¥) and A > 0, and define

|US*p — U = Ve Ho® F, - € F_

P = /O MYS (g — 2y dt = R 0w — 24),

where Rg\k) is the resolvent of V;(k). We have already shown that ||Ut(k)*’(/J Ul —
0 as k — oo for every fixed t > 0 and ¢ € Ho ® F, so that evidently

k—oo

Ve — Vgl 2220 vy eHooF, t>0.

Therefore, we find by dominated convergence that
o 222 [T N0 20 dt = B - 20) = v,
0

where we have used a standard result on resolvents [5, section 2.1]. Similarly, we
find that

¥® € Dom(£®), Wy = LWRE (O — 29) = 26 + 2w — y)

for every k € N by virtue of another standard result on resolvents [5, loc. cit.]. Thus
evidently 2™ yp(*F) — £ as k — oo, and the proof is complete. a

Proof of Theorem 2 (b)=>(a). Choose a, 8 € C", v € Ho, and let ¢ = v@e(B1 ).

(Tt(k;aﬂ) 045))

We obtain an estimate on || v|| through the following steps:

k;a « (ke a
1T — TPy = sup |, (T — 1Y) =

Hu\|<1

[(w® elalon) (UF U] - ', (0 — Ug)

2 2 2
s (ol +13R)/2 b clBPt/2
lull=<1 lvlI<1

U — Uy < Py - 2Re(UP, Ui,

But by assumption ||(Ut(k F— U)ol — 0 as k — oo for all ¢y € Ho ® F, so that
in particular (¢, Ut(k)*Utim — [|1]|? as k — oo. We thus obtain

sup

(TP — ey 22,0 Va,BeC, veHo, t < oo
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Now denote the resolvents R(k *h) — = (A — ZFEeB) =1 We fix A > 0, u € Dy, and
define

u(k) — / e—)\tTt(kﬂﬁ)()\ _ g((xﬂ))udt _ Rf\k;aﬁ)<)\ _ g(aﬁ))u
0

Then it follows as in the proof of (a)=(b) that u®*) — u and L *:F)y k) — (b,
as k — oo (in particular, u®) € Dom(Z*9)). This establishes the clalm.

It remains to show that if D is a core for all Z#9) L € N, then we may choose
{u(k)} C D. Indeed, let us fix a, 3 € C*, u € Dy, and construct the sequence u*¥)
as before. As D is a core for £ %) we find that {(v, £**#)v) : v € D} is dense
in Graph(.Z*:¢9). Therefore, for every k, we can find a vector w® € D such that

Jw® —u® | < k1, [|& By (k) _ p(kial)y,(B)|| < f=1,

Then w*) — u and ZFB)wF) — 2@y and the proof is complete. O

5. PROOF OF THE SINGULAR PERTURBATION THEOREM

Before devoting ourselves to the proof of theorem 3, let us show that the coeffi-
cients in assumption 3 satisfy the unitarity relations in condition 2.

Proof of Lemma 2. We must verify the following relations:
K+K' = —ZLiLI, M; = —ZNUL}, ZNWNT Z Njo = e
i=1 j=1 j=1

on Dy. The problem is that products such as LZ-L;»r will contain terms such as

GiPOGI, which can not be related directly to the unitarity conditions for K ),
etc. The additional conditions in assumption 3 are chosen precisely to alleviate this
problem, as they allow us to cancel the Py terms sandwiched inside the products.
For example, as Py(G; — AY F;)P; =0,

ZL LT = ZPO (G; — AYF)(G! — FlYyTAh R,
=1

Note that, by applying condition 1 and assumption 1 to Lgk) and K *),
Y +YD) + k(A+ AN+ B+ BT = K& 4 kT =

~N"LPLPT = SNTRPEF] + kFG] + kGiF] + GiGY),
i i=1

and as this must hold for all £ we obtain

v+vt=-N"FF,  A+aAt =S (FGI+GiF)), B+B'=- GGl

i=1

Note, in particular, that as F-Jr Py = 0 (assumption 2(d))
(A+ ANP, ZFG P, Py(A + AT = ZPOGF

Thus

Z LiLl = [ (A+ ANVTAl 4 AV(A+ A - B—B' — AV (Y + YT)Y/TAT} P
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Using that PpAPy = 0 (assumption 2(e)), it follows that this expression coincides
with —K — K as required. We now proceed to proving that the relation for M;
holds. Note that

S ONGLE =Y PWiloiy + FJYF)(G - FlYTAN Ry,

j=1 je=1
where we have used assumption (3) as above. Using again assumption (2) and the
above relations, we obtain through straightforward manipulation

o + F)YE) (G — FIYTANYP = (G — F/Y A) P

Z(‘eJ—i_f J)(j J )0 (E 14 )07

j=1
so that the claim follows directly. Next, we turn to the relations for N;;. We must
establish

> PosWialbaj + FIYE})(00; + FJYTF)W], Py = 6,0
7,a,b=1
on Dy, where we have used assumption (3). Using assumption (2) and the above
relations as before, we obtain through straightforward manipulation

> (baj + FIYF}) (0 + F]YTF,) = 64
j=1
Hence the unitarity relation for W;; establishes the claim. It remains to show that
n
Z P0(6b£ + FZTY/TFb)WJTija(5am + FCJ{Y/Fm)PO = 5m£~
jiab=1

Using the unitarity relation for W;; we find that we must show

ZPO<6(J,E + FZTY/TFa)((Sam + FJ?Fm)PO = 6m€-
a=1

But this was already established above, and we are done. ([

We now turn to the proof of theorem 3. We will apply the general convergence
result, theorem 2, which leaves the problem of finding the appropriate sequences of
vectors u(®). To this end, we employ a simple but cunning trick due to Kurtz [19].

Proof of Theorem 3. By theorem 2, it suffices to show that for every o, € C™ and
u € Dy, there exists a sequence {u¥)} C D such that

u® Ezeo, plksaB), (k) k=2 (),

Let v € D, and note that in the current setting (3) reads

LBy — 2y 4+ k ZFiﬂi - Z Q?WijFJT t4]v

i=1 i,j=1
n n n
laf® + 18>
+ _Zl a; Wi B + ZlGlﬂi - Zl af WGl + B — =
= i= 4=

= (k*Y + k AP 4 BBy,
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We will seek u®) of the form u® = u+ k~Yuy + k~2uy with uq,us € D. Note that
LEBD) 8 = 12y 4+ k(Yuy + AP u) + Yuy + APy + By 4 0(1).

Evidently the proof is complete if we can choose w1, us in such a way that .2 @8y (k) =
LBy, 4 0(1) for all a, f € C" and u € Dy. The structural requirements (assump-
tion 2) are chosen precisely so that this is the case. First, note that Yu = 0 by
assumption 2(b), as u € Dy. This takes care of the quadratic term. Next, the linear
term (o k) must clearly vanish. Hence it must be the case that

span{ Au, WiijTwFiu :u €Dy, i,j=1,...,n} C{Yv:v e D}

But note that W;; F ]Tu = 0 for all u € Dy by assumption 2(d), while assumptions
2(d,e) imply that F; = P,F; and APy = PLAP,. Thus Fjv = YY Fyv and Av =
Y'Y Av for all v € Dy by assumption 2(c), which establishes the claim. In particular,
we will choose u; = —?A(aﬁ)u, which cancels the linear term. It remains to choose
ug € D so that

lim Z®eB) (k) =y, + (B(aﬁ) _ A(aﬂ)f/A(aﬁ))u — gplaB),,

k—o0

Note that even if we did not know in advance the form of K, L;, M;, N;;, we must
require that £y e Hy for every u € Dy in order that the limit equation leaves
Ho invariant. Hence, if the limit of the slow dynamics exists, we must be able to
choose us so that

PiYuy = —Py (B — AlBy geB)yy,

But P,Y = YYY = YP, =Y by assumptions 2(b,c), so that evidently we must
have

LBy = py(BP) — APy AB)yy =

Pg Y o (Z Wie(FJYFj +605) + Y F;Y Wy F] > B
i,j=1 =1 =1

_ Z a; (Wij(G;r' - F;?A) - A?W"ijT)

ij=1
. - - - la)? + |6
+§(Gi—AYFi —FiYA) Bi+ B —AVA-
Y

— zn: Oé;kWijFJT Y/ i afWiijT v

ij=1 ij=1

> Fip; > Fip;
i=1 i=1

for all v € Dy, a, B € C™. It remains to verify two things: that this expression does

indeed define, for every a, 3 € C", the generator of the semigroup Tt(aﬁ)7 and that
Y is invertible on the range of Py (B(®%) — A9y A(A)p,. But the latter follows
immediately from assumption 2(c), so it remains to deal with the former.

In order for the above expression to define the generator of Tt(aﬁ ), at the very
least the last two terms must vanish—after all, they are quadratic in §; and o],
respectively, which is inconsistent with (3). However, this is immediate from as-

sumption 2(d), as it implies that F JTPO = PyF; = 0. Simplifying further, we find
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that for all v € Dy

n

LDy =Py Ny WuF[Y Fy +060)8; — Y o Wi (Gl — FIY A)

ij.0=1 ij=1

n ~ ) 9 )
+ (Gi—AYF,)B;+ B— AV A — M ..
=1

Thus evidently the coefficients of assumption 3 emerge naturally from our approach
(by lemma 1), and the proof is complete by lemma 2 and conditions 1-3. (]
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