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resolvent, 216, 224
resolvent equation, 217
Riccati equation, 268
backward, 269
Riemann—Lebesgue lemma, 41

Index

Riesz—Markov theorem, 5, 37
RL fractional derivative, 44

generalized, 455

Schrodinger equation, 225, 253
regularized, 226
with magnetic fields, 255
with magnetic fields, regularized, 255,
278
Schwartz space, 30
second quantization, 433
semi-norm, 27
semigroup of linear operators, 213
equicontinuous, 214
strongly continuous, 213
type of growth, 219
sensitivity, 125
discrete kinetic equations, 205
for nonlinear propagators, 401
fractional HJB, 452
fractional ODEs, 146
general kinetic equation, 431
HJB equation, 369
integral equations, 125, 145
McKean—Vlasov diffusion, 389
McKean—Vlasov diffusion, second
order, 392
of ODEs, 131
simplest nonlinear diffusion, 384
Smoluchowski coagulation-fragmentation,
179
Smoluchowski’s equation, 419
Sobolev space, 70
local, 71
Sovolev embedding, 70
spectral measure, 54
stable densities, 104
stoichiometric coefficients, 165
stoichiometric space, 167
stoichiometric vectors, 167
strictly convex Banach space, 150
sub-gradient, 151

T-product, 18, 95, 290
backward, 96, 291
Tauberian theorems, 492



Index 525

Taylor expansion

first order, 9

second and third order, 74
tightness, 5
time-ordered exponential, 18, 95
Tonelli’s theorem, 111
topology of bounded convergence, 32
topology of pointwise convergence, 32
total variation measure, 4

for complex measures, 4
transition kernel, 37, 279

additively bounded, 426

bounded, 37

critical, 424

E preserving, 424

multiplicatively bounded, 426

signed, 37

subcritical, 424

weakly continuous, 37, 280

uniformly convex Banach space, 150

variational derivative, 71
strong or weak, 75, 410
vector lattice, 79
viscosity solution, 402
Vlasov’s equation, 421

Watson’s lemma, 492
weak topology, 2, 6

for a pair, 2

for measures, 5
Weierstrass function, 116

Yosida approximation, 220
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