Homogeneity at Infinity of Stationary Solutions
of Multivariate Affine Stochastic Recursions

Yves Guivarc’h and Emile Le Page

Abstract We consider a d-dimensional affine stochastic recursion of general type
corresponding to the relation

Xot1=Ap1 Xy + Buy1, Xo=x. S)

Under natural conditions, this recursion has a unique stationary solution R, which
is unbounded. If d > 2, we sketch a proof of the fact that R belongs to the
domain of attraction of a stable law which depends essentially of the linear part
of the recursion. The proof is based on renewal theorems for products of random
matrices, radial Fourier analysis in the vector space R?, and spectral gap properties
for convolution operators on the corresponding projective space. We state the
corresponding simpler result for d = 1.

1 Notations and Main Result

Let V = R? be the d -dimensional Euclidean space endowed with the scalar product
< X,y >= Z?:l x; y; and the corresponding norm |x| = (Z?:l |x: [2)/2. We
denote by G = GL(V) (resp. H =Aff(1)) the linear (resp. affine) group of V' and
we fix a probability measure w (resp. A) on G (resp. H) such that j is the projection
of A. We consider the affine stochastic recursion (S) on V' defined by

Xov1=Ap1 Xy + By, Xo=ux, S)
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where (4,,, B,) are i.i.d. random variables with law A, hence A4,, (resp. B,) are i.i.d.
random matrices (resp. vectors). We assume that (S) has a stationary solution R
which satisfies in distribution

R=AR'+ B

where R! has the same law as R and is independent of (A, B). We are interested in
the “asymptotic shape” of the law p of R. Our focus will be on the case d > 1. For
d =1, corresponding results are described in Sect. 4.

We denote by n * 6 the convolution of a probability measure n on H with a
positive Radon measure 6 on V i.e. 7% 0 = [ &, dn(h)df(x). Also " denotes
the nth convolution iterate of 7. With these notations, the law p, of X,, is given by
pn = A" % 8y, and a A-stationary (probability) measure p satisfies A % p = p.

We denote by £2 the product space H®Y, by P the product measure A%~ on £2,
and by E the corresponding expectation operator. Provided that

E([log[A][) + E(|log[B]]) < oo,

it is well known (see [12] for example) that a A-stationary measure p exists and is
unique if the top Lyapunov exponent

1
L,= nll)n;O;E(log|An...A1|)

is negative. For informations on products of random matrices we refer to [2, 5, 9].
Since the properties of 1 play a dominant role for the “shape” of p, we give now

a few corresponding notations. Let S (resp. 7') be the closed subsemigroup of G

(resp. H) generated by the support suppu (resp. suppA) of w (resp. A) and write

Sp = Ao Ar, k() = lim (B(S,)"" (s = 0).

Then logk(s) is a convex function on I, = {s > 0;k(s) < oo} and we write
Sco = sup{s > 0;k(s) < oo}.

We denote by S~ (resp. P/~!) the unit sphere (resp. projective space) of ¥ and
observe that in polar coordinates:

d—1
V\{0} =S xR}
If V denotes the factor space of V\{0} by the group {£1d}, we have also
y d—1
V=P"" xR}.

For x € V\{0}, g € G, we write ¥ (resp. X) for the projection of x € V on S¢~!
(resp. P?~1), g - X (resp. g - X) for the projection of gx on S?~! (resp. P~ 1).
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For some moment conditions on /i, the quantity y(g) = sup(|g]|.|g~"|) will be
used. The dual map g* of g € GL(V) is defined by < g*x,y >=< x,gy > and
the push-forward of u by g — g™ will be denoted p*.

From now on, we assume d > 1. An element g € G is said to be proximal if
g has a unique simple dominant eigenvalue 1, € R with |1, = lim,—c0 |g"["/".
In this case we have the decomposition V' = Rw, @ V,~ where w, is a dominant
eigenvector and V" a g-invariant hyperplane. We say that a semigroup of G satisfies
condition i — p if this semigroup contains a proximal element and does not leave
any finite union of subspaces invariant.

One can observe that, if d > 1, the set of probability measures ¢ on G such that
S satisfies condition i — p is open and dense in the weak topology. Also, condition
i — p is satisfied for S if and only if it is satisfied for the closed subgroup Zc(S),
the Zariski closure of S, which is a Lie group with a finite number of components.
Thus condition i — p is in particular satisfied, if Zc(S) = G.

It is known that, if the probability measure p satisfies E(|log|A||) < oo and
suppu generates a closed semigroup S satisfying condition i — p, then the top
Lyapunov exponent of w is simple (see [2]). In this case log k(s) is strictly convex
and analytic on [0, seo[ (see [9]). Also the set SP* of proximal elements in S is
open and the set of corresponding positive dominant eigenvalues generates a dense
subgroup of R . Furthermore, the action of 1 on P?~! has a unique -stationary
measure v and suppv is the unique S-minimal subset of P/ ~; the set A(S) = suppv
is the closure of {w,; g € SP™*} and has positive Hausdortf dimension.

Under condition i — p and for the action of S on S?=1 there are two cases
I, II, say, regarding the existence of a convex S-invariant cone in V. In case I
(non-existence), the inverse image A(S) of A(S) in S~ is the unique S-minimal
invariant set in SY~!'. In case II (existence), A(S) splits into two symmetric S-
minimal subsets A4 (S) and A_(S).

Returning to the affine situation, we need to consider the compactification
V U ST of V by the sphere at infinity S¢! and we identify A(S) (resp.
A4 (S), A—(S)) with the corresponding subset A%°(S) (resp. AS(S), AZ(S)) of
SZ1. We observe that S¢; ! is H -invariant and the corresponding H -action reduces
to the G-action.

If h = (g, b) is such that |g| < 1, then & has a fixed point x € V, and this point
is attractive, i.e. forany y € V, lim,—o 2"y = x. The set A,(T) of such attractive
fixed points of elements 7 € T plays an important role in the description of supp p,
for p A-stationary.

On the other hand, if for some s > 0 we have k(s) > 1 and condition i — p is
satisfied, then one can show the existence of g € S with lim, o [g"]|'/” > 1. This
implies that suppp is unbounded, if suppA has no fixed point in V.

We have the following basic (see [10], Proposition 5.1)

Proposition 1. Assume E(log y(A)) + log|B|) < oo and

1
L, = lim —E(log|S,|) <0.
n—oon
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Then R, = Z'f A1 ... Ag—1 By converges P-a.e. to

o0

R = ZAl ... Ay_ By,
1

and for any x € V, X, converges in law to R. If B € I, satisfies k(B) < 1,
E(|B|#) < oo, then E(|R|?) < oo.

The law p of R is the unique A-stationary measure on V. The closure A,(T) =
A (T) in V is the unique T-minimal subset of V and A,(T) = supp p. If the
semigroup S satisfies condition i — p and suppA has no fixed point in 'V, then
o(W) = 0 for any affine subspace W. Furthermore, if T contains an element (g, b)
with 1im, 0 |g" /" > 1, then Ay(T) is unbounded.

The first part of the proposition is well known (see for example [12]).

For s > 0, we denote by [* (resp. i*) the s-homogeneous measure (resp. function)
on R given by I°(dt) = t_(”'l?dt, 10 = [ (resp. h*(t) = t°). We observe that
the cone of Radon measures on V' which are of the form n ® /* with n a positive
measure on P/~! is G-invariant. Also g(n ® [*) = (p,(g)n) ® [* with

p(g)n = / xS ().

One can show that if the subsemigroup S associated to u satisfies condition i — p
and s € I,, there exists a unique probability measure v* on P?=! such that equation
wx (VP ®I1%) = k(s)v® @ [ is satisfied. Furthermore v* gives mass zero to any
projective hyperplane and supp v = A(S).

We denote by 7* the unique symmetric positive measure on SY~! with projection
v* on P“~! and (in case IT) by VY, b its normalized restrictions to AL(S), A_(S)
hence V¥ = %(ﬁi + v%). Then we have

nwx (@) =k(s)v'Q1°
and

pwx (0 @) =k()VL @ I°, pux(-®I") =k(s)v> @1
If there exists & € 1, such that k(a) = 1, the measures v* ® [, 1§ ® [%, V* ® [“
enter in an essential way in the description of the “shape” of p. We need first to
discuss the action of S on S, if supp p is unbounded. In this case Supp p N S¢;!
is a non trivial closed S-invariant set, hence three cases can occur, in view of the
above discussion of minimality.

CASE I: S has no proper convex invariant cone and A,(7T") D /i°° (S).
CASE II’: S has a proper convex invariant cone and A,(7) D A%®(S).
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CASE II”: S has a proper convex invariant cone and A, (7") contains only one of
the sets AP(S), AX(S), say AL (S) hence AX(S) N A,(T) = 0.

The push-forward of a measure 7 on V' by the dilation x — tx (¢ > 0) will be
denoted ¢.7. For d > 1, our main result in [10] is the following

Theorem 1. With the above notations, assume that S satisfies condition i — p,
that T has no fixed point in V, that L, < 0, and that there exists o > 0 with
k(a) = 1 and E(|A|*y®(A)) < oo, E(|B|*T?) < oo for some § > 0. Then supp p
is unbounded and we have the following vague convergence on V\{0}:

lim t™*(t.0) = C(0* ® %) = A,
t—0+

where C > 0, ¢ is a probability on S?~' and the Radon measure A satisfies
uwx A = A. Moreover,

v in Case I,
0% = (Cy% + C_V* for some C4,C— >0 inCasell’,
vy in Case II”.

The measures V* ® 1% (case I), V§ ® % and V* ® 1% (cases II, 11”) are minimal
w-harmonic measures.

The above convergence is valid on any Borel function f with c* ® [*-negligible
set of discontinuities such that |w|~*|log |w|'T¢| f(w)| is bounded for some € > 0,
hence

Jim ~E(f(1R)) = A(S).

The theorem shows that p belongs to the domain of attraction of a stable law, a
fact conjectured by F. Spitzer. It plays a basic role in the study of slow diffusion for
random walk in a random medium on Z (see [7]), and also in extreme value theory
for GARCH processes. The proof of the theorem shows that the above convergence
is valid on the sets H;f = {x € V;< x,w > 1} for w € V\{0} under the weaker
hypothesis E(|4|* log y(A) + |B|**?) < oo. Then, using [1], it follows that the
theorem is valid if @ ¢ N. Actually, [1] implies also the validity of the theorem
under the above weaker hypothesis, in the following situations:

CASE land o ¢ 2N,
CASEII” and o > 0,
CASEI’and Cy = C_, « ¢ 2N.

As observed in [14], the condition C;+ = C_ occurs if p is symmetric, in
particular if the law of B is symmetric (for example if B is Gaussian). In the
context of extreme value theory the convergence stated in the theorem says that
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p has “multivariate regular variation”. This property is basic for the development of
the theory for “ARCH processes” (see [14]).

The proof given in [10] (Theorem 6) is long. For a short survey of earlier work,
see [8]. Here we will give a sketch of a few main points of the proof.

2 Some Tools for the Proof of the Theorem

2.1 The Renewal Theorem for Products of Random Matrices
(d=>1)

We use the notations already introduced above: p is a probability measure on
G = GL(V), S the closed subsemigroup of G generated by supp u, L, the top
Lyapunov exponent of yt, v the p-stationary measure on P/~ etc. Under condition
i — p, the following is the d-dimensional analog of the classical renewal theorem
(see [4]) and follows from the general renewal theorem of Kesten [13] for Markov
random walks on R.

Theorem 2. Assume that the semigroup S associated with p satisfies condition
i —p, thatlogy(g) is u-integrable, and that L, = lim, oo % Jloglgldu"(g)>0.
Then, foranyw € V, Y ° uk 8, is a Radon measure on V and we have

> 1
li Fx8, = —°®1.
i 2pt e de = ®

in the sense of vague convergence. This convergence is also valid on any bounded
continuous function f on V with Y sup{| f(w)]; 2! < |w| <2/T1} < 0.

As proved in [10], if S satisfies i — p, s € I, and [ |g|* logy(g)du(g) < oo,
then the top Lyapunov exponent L, (s) = lim, e % [ 1gl* log|gldp"(g) exists,

k' (s=)
k(s)

function e* on P! such that v*(e*) = 1 and

is simple and satisfies L, (s) = < oo. Also there exists a unique positive

wx8,(ef @I) =k(s)(e® @ h)(w).

Then, using [13] again, we have the following result which includes information on
the fluctuations of S, w:

Theorem 3. Assume that L, < 0, o € I, exists with o > 0, k(o) = 1,
[ 1gl*logy(g)du(g) < oo, and S satisfies condition i — p. Then we have the
following vague convergence on v, foranyw € 14
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Iim ¢~
t—>0+

”‘Z,uk*é’,w = —(e ®h )(W)U“(X)l“.
) Lu(a)

This convergence is actually valid on any continuous function f on V such that
fuw) = |W|™% f(w) is bounded and 3> sup{ fo,(w); 2! < |w| <2/T1} < o0
In particular for some A > 0 and anyw € V

lim % P{sup [S,w| >t} = A(e® @ h*)(w).
t—00 n>1

The last formula is the so-called Cramér estimate of ruin in collective risk
systems if d = 1 [4].

For the convergence proof in Theorem 1, we will need an analogue of Theorem 3
with V replaced by V\{0}. For u € S¢~!, the function e®(u) can be lifted to S¢~!
and we have

/ |gul® ee(fi'g) du"(g) =1

for any n € N. Hence the family of probability measures |gu|* ﬂ—i’l’)‘)d w®"(g) with
g = g1 ...gn defines a projective system on the spaces G®" and one can consider

the projective limit Q% on G®". Referring again to [13], we get the following

Theorem 4. Assume y and o are as in Theorem 3. Then, for any u € S*~!, we
have the vague convergence

oo

1
lim ™ Zuk * 8 =
0

L, ()

o ~a o
e“(u) v “,
t—0+ () “®

where 1 is a probability measure on S¢~" and ¢ ® I is a p-harmonic Radon
measure on V\{0}. The convergence is valid on any continuous function f such
that fy(w) = |w|™* f(w) is bounded and satisfies

o0
> supf] fuw)l;: 2! < w| < 2/F1) < o0,
—00

There are two cases:

Case I: V7 =V has support A(S).
Case IlI: v = p§ (W)v§ + p%(w)v%, where pS (u) (resp. p® (u)) is the entrance
probability under Q% of S, - u into the convex envelope of AL(S) (resp. A_(S)).

These results improve earlier ones by Kesten [12] and Le Page [16].



126 Y. Guivarc’h and E. Le Page

2.2 A Spectral Gap Property for Convolution Operators
(d>1)

As above we consider the operator P on V defined by P f(w) = (u%8,,)(f) and its
action on s-homogeneous functions. The Euclidean norm on V' extends to a norm
on the wedge product /\2 V:Forx,y,x',y" €V, we put
’ I
<xAy.X' Ay >:= det(<x’x,> < E Y >).
<y, x'><yy >

This allows to consider the distance § on PY~! defined by §(x, y) = |x A y|, where
x, y correspond to unit vectors X, y in SY~!. We will denote by H,(P“~") the space
of e-Holder functions on P?~! with respect to the distance §. We write

lo(x) — oI
[ple = sup ————. el =suple)l. lele = [¢]. + lo].
x#y ()C, y) X
and we observe that ¢ — |¢|, defines a norm on H,(P?™"). )
If z € C, z = s + it, and the z-homogeneous function f on V is of the form
f = ¢ ® h%, with ¢ € H.(P¢7"), the action of P on f defines an operator P*
on ¢ by

Pf =PoQ®h®, ie Pox)= /fp(g-X) lgx|® du(g).

Then we have the following (see [10], Theorem A)

Theorem 5. Let d > 1 and assume that the closed subsemigroup S generated by
supp p satisfies condition i — p. For s € I, assume [ lgl*v?(g)du(g) < oo for
some § > 0. Then, for any & > 0 sufficiently small, the operator P* on H,(P?~")
has a spectral gap, with dominant eigenvalue k(s):

P =k(s)(v' ® e* + Uy),

where v¢ ® e° is the projection on Ce® defined by v*,e* and U, is an operator
with spectral radius less than 1 which commutes with v¢¥ Q e*. Furthermore, if
Sz =1 # 0,z =15 4 it, then the spectral radius of P* is less than k(s).

If s = 0, P* reduces to convolution by 4 on P?~! and convergence to the
unique j-stationary measure v° = v was a basic property studied in [5]. In
this case the spectral gap property is a consequence of the simplicity of the top
Lyapunov exponent of p (see [2,9]). The spectral gap properties of P* are basic
ingredients for the study of precise large deviations for the product of random
matrices S, = A, ... A; (see [16, 18]). Here the theorem will be used for the study
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of s-homogeneous P-eigenmeasures on ¥ and ¥\ {0}. In the context of V\{0} we
need to replace P! by S?~! and to use an analogous theorem (see [10]).

2.3 A Choquet-Deny Property for Markov Walk

Here (S, §) is a compact metric space and P is a Markov kernel on S xR = Y which
commutes with the R-translations and acts continuously on the space C,(S x R) of
continuous bounded functions on S x R. Such a set of datas will be called a Markov
walk on R. We define for ¢ € R the Fourier operator P on C(S) by

Plp(x) = P(p ® ey)(x,0),

where e;; is the Fourier exponential on R, e;(r) = e Fort =0, P' = POis
equal to P, the factor operator on S defined by P. We assume that for ¢ > 0 P
preserves the space of e-Holder functions H.(S) on (S, §) and is a bounded operator
on H.(S).

We denote [p]. = sup,., %’?X;ﬂf)l, o] = sup, |px)| for ¢ € C(S).
Moreover, we assume that P and P satisfy the following condition D:

1. Forany ¢t € R, one can find ng € N, p(t) € [0, 1[ and C(¢) > 0 for which

[(P")"¢]. < p(D)[¢]: + C(0)|e].

2. For any ¢ € R, the equation P''¢p = e!%, ¢ € H.(S), ¢ # 0, has only the
trivial solution ¢’ = 1, t = 0, ¢ = constant.
3. Forsome § > 1: Ms = sup,cs [ |al’ P((x,0),d(y,a)) < .

Conditions 1 and 2 above imply that P has a unique stationary measure 7 and the
spectrum of P in H,(S) is of the form {1} U A, where A is a compact subset of
the open unit disk (see [11]). They imply also that for any ¢ # 0, the spectral radius
of P! is less than one.

If Y = V, P is the convolution operator by i on V =P ' xRy (d > 1),
hence S = P! and R% = expR. Theorem 5 implies that condition D is satisfied
if I, # 0 and condition i — p is valid.

Furthermore, for s € I, one can also consider the Markov operator Q on 1%
defined by

1

O f = k(s)e* @ h*

P(fe* @ ).

If for some § > 0, [ |g|*y®(g)dj(g) < oo, Theorem 5 implies that conditions D
are also satisfied by Q.
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We will say that a Radon measure § on Y = § x R is translation-bounded if for
any compact K C Y there exists C(K) > 0 such that (K + t) < C(K) for any
t € R, where K + ¢ is the set obtained from K by translation with z. Then we have
the following Choquet-Deny type property

Theorem 6. With the above notations if the Markov operator P on Y = S xR
satisfies the condition D. Then any translation-bounded P -harmonic measure on Y
is proportionalto w @ [ with | = dt.

This theorem can be used for Y = V and P = 0,if0 < o0 < Soo-

2.4 A Weak Renewal Theorem

As in the Sect. 2.3, we consider a Markov walk P on R with compact factor space
S, a probability v on S such that v ® / is P-invariant. A path starting from S for
this Markov chain will be denoted (X,,, V},) with X,, € S, V}, € R and the canonical
probability measure on the paths starting from x € S will be denoted by “IP,.. We
write also ‘P, = [ “P.dv(x).

For a non negative Borel function on S x R, we write Uy = Y ¢° Pkyr.
We observe that if (x,1) € S xR, ¢y = 1k, then Uy(x,1) is the expected
number of visits to K starting from (x,7) € S x R. In other words Uy (x,1) =
E. (3°5° ¥ (Xk.t + Vi)). Then we have the following weak analogue of the renewal
theorem.

Proposition 2. Suppose that  is a bounded, non-negative and compactly sup-
ported Borel function on S xR. Further suppose that the potential Uy = Y o° Py
is locally bounded and that, for any ¢ > 0,

Vi
lim“]P’U{ — =y >8} =0 with y<0
n—00 n
holds true. Then
1 [ 1 >
lim — ds/Ulp(x,s)dv(x) = —// Y(x,s)dv(x)ds.
t=>oo 1 Jo s ] -0

If ¥ is a non-negative Borel function on S such that lim; o U{(x,t) = 0 v-a.e.,
thenyy =0v ® [-a.e.

3 Elements of Proof of Theorem 1

3.1 Convergence for Radon Transforms

For a finite measure 7 on V we write (w) = n(H,") whereu = tw, t > 0, u €
S, HF = {x € V;< x,w >> 1}. We observe that #) can be considered as an
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integrated form of the Radon transform of 7. Observe that it * n(w) = (u* %8, (%),
hence convolution equations on G x V' can be transformed to functional equations
for Radon transforms.

We will not be able to apply directly the renewal Theorem 4 to the convolution
equation Axp = p correspondingto R = AR'+ B but rather to functional equations
for p and u*. We denote by p; the law of R — B and we begin with the

Proposition 3. With the hypothesis of Theorem 4, we denote by *V% the positive
kernel on S~ given by Theorem 4 and associated with u*. Then one has the
equations on V\{0}

p=2 1 x(p=p).  pOw) =D (W %806~ h).
0 0

Foru € S\ ifa €]0,500], k(o) = 1, the function t — t*~'(p — p1)(u,t) is
Riemann-integrable on 10, oo[ and one has, with ry(u) = fooo 17N(p — p)(u, t)dt

fe(u)
Ly, ()

Jim 1 p(u. 1) = by (ra) = C(0® ® I*)(H,}),

where C > 0 and the probability 6® on A(S) satisfies 1 % (0% ® %) = 0% @ [°.
There exists b > 0 such that P{|R| > t} < bt™*. Furthermore supp p is unbounded
and: In case I: * = V%, in case lI: Co® = C4v§ + C_v%, C4,C_ > 0.

Sketch of Proof
Since |g*| = |g|, the function k(s) is equal to the corresponding function for u*,
condition i — p is satisfied for u* and L,«(a) = L, (a). We observe that the

stationarity equation R — B = AR' can be written in distribution as p — p; =
p— W * p. Also p({0}) = 0, hence we get

p=2 1 x(p=p).  pO0) = (W %86~ )
0 0

on V' \{0}.
In order to use Theorem 4, we need to regularize p — p; by multiplicative
convolution on R% with 1y 1;, hence to consider

1 [ R
) = 1 /0 ¥ = pr) (s x)dx.
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Clearly |r%(u,t)] < o~ 't*~'. By using the conditions E(|4|*"%) < oo and
E(|B|**%) < oo, one can show the existence of §' > 0, ¢(§’) > 0 such that for
t>1,

IFr(u,0)| < c(8t™.

Then Theorem 4 can be applied to f,(w) = r*(u,t), whence, by a Tauberian
argument as in [6], we get the convergence of £* 5(u, t) towards Lul(a) *e(u)* 0% (rg)-
From the existence of « €]0, soo[ With k() = 1, one can deduce the existence of
g € S with |g| > 1, hence supp p is unbounded.

The above formulae and the description of *e%, ¢ in terms of v?, f)ﬂ‘_, VY give
the harmonicity equation u*(c*®[%) = 0*®/*. The boundedness of t* P{|R| > t}
follows from the convergence of t*5(u, t).

3.2 Homogeneity at Infinity of p

The boundedness of t* P{|R| > t} stated in Proposition 3 implies that the family of
Radon measures {t ~*(¢.p); ¢ € R4} is relatively compact in the vague topology.

Proposition 4. Given the situation of Theorem 1, assume that 1 is a vague limit
of a sequence t;%(t, - p) as t, — oo. Then n is translation-bounded and satisfies

wxn=mn.lfnandoc Q I satisfy
n(H,") = (o @ I*)(H),

for any u € S?7' and some positive measure o on S, then n = o @ I1*.

This proposition is based on the moment conditions satisfied by R, A, B, and on
Theorem 6. Using furthermore Propositions 4 and 3, we get the

Theorem 7. With the hypothesis of Theorem 1, we have the following vague
convergence

r1—1>%1+t (t.p) =A=C(c*R1%),

where C > 0.

The above convergence is also valid on any Borel function f such that the set
of discontinuities of f is (0% ® [*)-negligible and such that for some ¢ > 0, the
function |w|™%|log |w||'*¢| f(W)| is bounded.
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3.3 Positivity of C4+, C—

We need to consider processes (dual to X,,) and taking values in (V'\{0}) x R or
S9! x R and we write

S) = A .. AT

Let M be a S*-minimal subsetof SY~'i.e. M = A(S*)incaseland M = A, (S*)
(or (A_(S*)) in case II. We denote by AX(T) the set of u € S?~! such that the
projection of p on the line Ru(u € S?~!) is unbounded in direction u. The following
is the essential step in the discussion of positivity.

Proposition 5. With the hypothesis of Theorem 1, if A3 (T) D M, then for any
ueM

Cu () = lim 1*P{< R,u>> 1} >0,

In order to explain the main points of the proof, we need to introduce some
notations. We observe that R,, satisfies the recursion

< Ryt1,w>=< Ry,w >+ < Byi1,Siw >,

hence (S/w,r+ < R,,w >) is a Markov walk on V\{0} x R based on S~ x R. If
we write

! =r"" w=wu, p=rw|™!
with u € S~! this Markov walk can be expressed on (SY~! x R) x R* as

Pt < bl‘l+la Up >

|g;+1’4n|

— o¥ — ’ Y * —1\—1
Unt1 = &up1-Un, Pnt1 = s b1 = L (g1 tnl Putipy )

We denote by *P the corresponding Markov kernel. Since (S;w,r+ < R,,w >)
has equivariant projection S/ w on V\{0}, we have * P (Fe*®hY) =* e*®h, hence
we can consider the new relativized kernel * P, and the corresponding Markov walk
(ttn, pn, 1)) over the chain (u,, py) € X = M xR.

We denote
*e()t(g*.u)
* o _ * o
q%(u,g) =18 ul o)
and forh = (g,b) € H,
1
h'p = (p+ <b,u>);

lg*ul
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then the Markov kernel * Q“ of the chain (u,, p,) is given by
*0%(u, p) = /@(g* “u, b p)*q® (u. g)d A (h).

We have L,(x) > 0 and M is minimal, hence it is easy to show that *Q“ has a

unique stationary measure k on X, and with respect to the Markov measure *@Z‘ on
X x 2 we have E¢(log™ | p|) < oo and limsup,_, o |S/u|| pn| = co. We observe
that, since L, (o) > 0, the Markov walk (u,, p,,t,) on X x R* has negative drift,
in additive notation.

The condition AX(7) D M implies

k(M x]0, 00]) > 0, limsup |S,u|p, = oo,
n—>oo

for p > 0.
We now consider the following N U {oco}-valued stopping time t on X x §2
defined by

t=1Inf{n>1;p' < R,,u>>0},
and we observe that, by definition of p,, :
T =Inf{n > 1; p"" p,|Siul > 13},

hence p~!p. > 0. Hence 7 (resp. p~! p;|S’u||) can be interpreted as the first ladder
epoch (resp. height) of the Markov walk p~! p,|S!ul (see [4]).

Using Poincaré’s recurrence theorem and lim, o | S, u| = 00 *@‘L’f-a.e. we infer
that 7 < 0o *Q%-a.e.

Let* P, * QT be the stopped kernels of * P, * Q, respectively, defined by 7 and

let * ISJ , x Q“’T be the corresponding relativised Markovian kernels. Then we have
the

Lemma 1. Withtw = u € S, t > 0, we write on X x R*

Yw.p)=P{p ' <Ru>>1t}, Y (v,p) =Pt <p ' <Ru><t+p!

Y= (*e* ®h) Ty, Y = (Fe* @ %)y

< R;,u>}

Then y = 07" P) v, 9 = L5 P v

The proof is analogous to the first part of Proposition 3, in order to get the Poisson
equation ¥, = ¥ —* Py Since p~! p, > 0, the operator * Q7 preserves X =
M x]0,00[. If AZ(T) D M, then k(X4+) > 0. Since ]Eﬁ(log+ |pl) < oo, one can
show that the Markov kernel * Q% has an ergodic stationary measure 7 which is
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absolutely continuous with respect to 1y «. Also we have, using the interpretation

of t as a return time in the dynamical system associated with *@ﬁ and the bilateral
shift,

EG () = /]EZ(f)dKi(u, p) < oo, v =Eg (log(p™ pr|Syul)) €10, oof

with y& = L, («)E (7).

Now we can consider the Markov walk defined by * Iaof on X x R . In view of
the above observations we can apply Proposition 2 to * ISJ and k} ®1. We recall that,
in additive notation, this Markov walk has negative drift —y¥ < 0. If for some u €
M we have Cy (1) = 0,thenfor p > Oandu = tw (¢t > 0) lim;—e0 ¥*(w, p) = 0.

Using Proposition 3 we get lim; o0 ¥*(w, p) = O forany u = tw € M. In
particular, this is valid « -a.e., hence Proposition 2 implies 7 = 0k} ®[-a.e., i.e.

P{t<p '<Ru><t+p'<R,u>=0.

Since p~' < Ry, u >> 0, weget p~' < Rou><0« ®P-ae.,ie < Ru><
0 P-a.e. This contradicts A7(T) D M. One can show that A7 (T) = S?=1 in cases
LI and AX(T) D AL (S*) in case II”, hence C4 > 0.

4 The One-Dimensional Case

If d = 1, the notations and definitions introduced in Sect. 1 make sense. Then
G = R* and H = H, is the affine group “ax + b” of the line. Condition i — p is
always satisfied for any probability p on R*, and the analogue of Proposition 1 is
valid verbatim. For the analogue of Theorem 1 one needs to consider the possibility
that S resp. w are arithmetic, i.e. S is contained in a subset of R* of the form {£a"}
for some a@ > 0. The function k(s) has the explicit form

k(s) = / lal'dp(a).

Also L, = [loglaldu(a) = k’(0). Then, Theorem 1 has the following
analogue, with weaker moment conditions.

Theorem 8. Assume that the probability measure A on Hy and @ on R* satisfy the
following conditions

(a) E(log|A]) <0, k() = 1, for some a > 0.
(b) S is non arithmetic and T has no fixed point.
(c) E(|B|*) < oo and E|A|*|1og|Al]) < oo.
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Then one has the following convergences:
lim t*P{R >t} = C+
—>00

lim |¢|*P{R < —t} = C_.
—>00

Either suppp = R and then C+,C_ > 0 or suppp is a half-line [c,oo[ (resp.
] —o00,c¢]) and then C+ > 0, C— = 0 (resp. C— > 0,Cy = 0).

With respect to [6], the main new situation occurs for the discussion of positivity
of C4, if A, > 0 and the r.v. B, may have arbitrary sign. The proof [17] uses
only the classical renewal theorem and a spectral gap property for the Markov chain
pn on R. If suppA does not preserve a half-line | — oo, c], one considers 7 as the
entrance time of p, into ]0, co[. The spectral gap property gives the finiteness of
E%(z) for any p € R; using Wald’s identity for the random walk log|S,|, one
gets the finiteness and positivity of log |S;| and then one concludes as for d > 1.
Under stronger assumptions, the positivity of C+ has been obtained also in the more
general context of [3], using a complex analytic method for Mellin transform due to
E. Landau, and familiar in analytic number theory. The positivity of C+ 4+ C_ was
obtained in [6], using P. Levy’s symmetrisation method. For an analytic proof of
these facts, using also Wiener-Ikehara theorem, see ([10], Appendix). In contrast to
Theorem 1 and due to the Diophantine character of the hypothesis, the convergences
stated in Theorem 8 are not robust under perturbation of A in the weak topology.
From that point of view, the respective roles of stable laws and of the Gaussian law
are different for d = 1 and ford > 1.
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