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Abstract

We prove the following group analogue of the well-known Heyde theorem on a char-
acterization of the Gaussian distribution on the real line. Let X be a second countable
locally compact Abelian group containing no subgroups topologically isomorphic
to the 2-dimensional torus. Let G be the subgroup of X generated by all elements
of X of order 2 and let @ be a topological automorphism of the group X such that
Ker(I 4+«) = {0}. Let&; and & be independent random variables with values in X and
distributions w1 and p; with nonvanishing characteristic functions. If the conditional
distribution of the linear form L, = & + o3 given L1 = &1 + &, is symmetric, then
wj are convolutions of Gaussian distributions on X and distributions supported in G.
We also prove that this theorem is false if X is the 2-dimensional torus.
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1 Introduction

The following characterization theorem was proved in [15, Theorem 3.1].
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Theorem A Let X be a second countable locally compact Abelian group with the
connected component of zero of dimension 1. Let G be the subgroup of X generated
by all elements of X of order 2 and let o be a topological automorphism of the group
X satisfying the condition

Ker( + o) = {0}. @)

Let & and &) be independent random variables with values in X and distributions
W1 and wo with nonvanishing characteristic functions. If the conditional distribution
of the linear form Ly = & + a& given L1 = & + & is symmetric, then ; are
convolutions of Gaussian distributions on X and distributions supported in G.

Theorem A can be considered as a group analogue for two independent random
variables of the well-known theorem of Heyde ([18], see also [19, § 13.4.1]), where
the Gaussian distribution on the real line is characterized by the symmetry of the
conditional distribution of one linear form of independent random variables given
another.

Denote by R the additive group of real numbers and by T the circle group (the
one-dimensional torus), i.e., the multiplicative group of all complex numbers with
absolute value 1. The aim of the article is, firstly, to prove that Theorem A is true for
a much wider class of locally compact Abelian groups, namely for second countable
locally compact Abelian groups containing no subgroups topologically isomorphic to
the 2-dimensional torus T2 (Theorem 2.1). Secondly, to prove that Theorem A is false
when X is the 2-dimensional torus T? (Theorem 3.1). We emphasize that the proof of
Theorem 2.1 given in the article is fundamentally different from the proof of Theorem
A, which is based on the proof of the theorem for the group X of the form X = R x D,
where D is a second countable totally disconnected locally compact Abelian group,
and uses complex analysis.

Many studies have been devoted to analogues of Heyde’s theorem for different
classes of locally compact Abelian groups (see e.g. [3-5, 7-13, 20-22], and also [14,
Chap. IV], where one can find additional references). In the article we continue this
research.

We use in the article standard facts related to abstract harmonic analysis, see, e.g.,
[17]. Let X be a second countable locally compact Abelian group, let Aut(X) be
the group of topological automorphisms of the group X, and let 7 be the identity
automorphism of a group. Denote by ¥ = X* the character group of the group X, and
by (x, y) the value of a character y € Y at an element x € X. For a closed subgroup
K of the group X, denote by A(Y,K) ={y € Y : (x,y) = 1 forall x € K} its
annihilator. The character group of the factor group X /K is topologically isomorphic to
the annihilator A(Y, K).Leta : X — X be a continuous endomorphism of the group
X. The adjoint endomorphisma : ¥ — Y is defined as follows: (ax, y) = (x, ay) for
allx € X,y € Y. Let n be a natural number. Put X" = {nx : x € X}. A topological
isomorphism of locally compact Abelian groups X and X3 is denoted as X| = X».
Denote by Z the additive group of integers.

Let f(y) be a function on the group Y and let 2 € Y. Denote by Ay, the finite
difference operator

Anf)=fO+h—f(), yeY.
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Denote by M!(X) the convolution semigroup of probability distributions on the
group X. Let . € M!(X). Denote by

ﬁ(y)=/x<x,y>du<x), yev,

the characteristic function (Fourier transform) of the distribution p. The characteristic
function of a signed measure is defined in the same way. Denote by o (14) the support
of w. Define the distribution @ € Mlﬂ) by the formula u(B) = w(—B) for any
Borel subset B in X. Then /i(y) = [i(y). If F is a Borel subgroup of X, denote by
M!(F) the subsemigroup of M!(X) consisting of all distributions concentrated on F.

A distribution y € M! (X) is called Gaussian [24, Chap. IV, §6] if its characteristic
function can be represented in the form

y(y) = (x,y)exp{—e(y)}, yev, 2

where x € X and ¢(y) is a continuous nonnegative function on the group Y satisfying
the equation

pu+v) +ou—v) =2[pu) +e@)], uvel. 3

A Gaussian distribution is called symmetric if x = 0 in (2). Denote by I'(X) the
set of Gaussian distributions on the group X. Note that in particular, the degenerate
distributions are Gaussian. Let x € X. Denote by E, the degenerate distribution
concentrated at the point x € X.

Denote by m x a Haar measure on the group X. It is well known that m x is unique
up to a positive multiplicative constant. If X is a compact group, then mx(X) < oo.
We suppose that in this case myx € M!(X). Note that, if X is an arbitrary locally
compact Abelian group and K is a compact subgroup of X, then the characteristic
function 71k (y) is of the form

1, if yeA®,K),

. “
0, if y¢ A(Y,K).

mg(y) =

2 Proof of the Main Theorem

The main result of the article is the following theorem.

Theorem 2.1 Let X be a second countable locally compact Abelian group containing
no subgroups topologically isomorphic to the 2-dimensional torus T?. Let G be the
subgroup of X generated by all elements of X of order 2 and let o be a topological
automorphism of the group X satisfying condition (1). Let & and & be independent
random variables with values in the group X and distributions | and o with non-
vanishing characteristic functions. If the conditional distribution of the linear form
Ly = & +aé; given Ly = &1 + & is symmetric, then uj € I'(X) *MI(G), j=12
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To prove Theorem 2.1 we need some lemmas.

Lemma 2.2 ([21, Lemma 3.8], see also [14, Corollary 9.7]) Let X be a second count-
able locally compact Abelian group and let a be a topological automorphism of X.
Let & and &) be independent random variables with values in the group X. If the
conditional distribution of the linear form L, = & + a&p given L1 = & + & is
symmetric, then the linear forms P1 = (I + «)&1 + 2aé> and P, = 2§ + (I + @)é
are independent.

Lemma 2.3 ([6, Lemma 10.1]) Let X be a second countable locally compact Abelian
group with character group Y. Let aj, B, j = 1, 2, be continuous endomorphisms of
the group X. Let &1 and &) be independent random variables with values in the group X
and distributions (1 and . The linear forms L1 = o1& +or€r and Ly = B1&1+ 262
are independent if and only if the characteristic functions [i ; (y) satisfy the equation

fi1 (@ 1+ Brv) iz @au+ Bov) = fu1 (@1u) i @au) i1 (Brv)fa(Bav), u,v e Y. (5)

Lemma 2.4 ([7, Lemma 6], see also [14, Lemma 5.1]) Let Y be a locally compact
Abelian group and let A(y) be a continuous function on the group Y satisfying the
equation

AnAIA(Y) =0, y,kheY,

and the conditions A(—y) = A(y), A(0) = 0. Let

Y=Jo+7Y?), y=0, ©®)
L

be a YP-coset decomposition of the group Y. Then the function A(y) can be
represented in the form

A) =) +r, yey+Y®@, )
where @(y) is a continuous function on the group Y satisfying Eq. (3).

Let us recall some definitions. Let X be an Abelian group. We do not assume that
X is a topological group. If each element of X has finite order, then we say that X is a
torsion group. We say that X is a torsion-free group if each element of X, except zero,
has infinite order. The subgroup consisting of all elements of finite order of the group
X is called a torsion part of X.

We formulate as a lemma the following corollary of the well-known Baer—Fomin
theorem ([16, Theorem 100.1]).

Lemma 2.5 Let Y be an Abelian group and let H be a torsion part of Y. If H is a
bounded subgroup, then H is a direct factor of Y.

Using Lemma 2.5 we shall prove the following statement.
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Lemma 2.6 Let X be a locally compact Abelian group containing no subgroups topo-
logically isomorphic to the circle group T. Let K be a closed bounded subgroup of X.
Then the factor group X /K also contains no subgroups topologically isomorphic to
the circle group T.

Proof The lemma is true if K = X, so we suppose that K # X. Assume that the
factor group X /K contains a subgroup F such that ' = T. Let us prove that in this
case we arrive at a contradiction. Let p : X — X/K be the natural homomorphism.
Put S = p~!(F). The group S is closed and hence locally compact. Consider the
restriction of p to the subgroup S. We have p : S — S/K and S/K = T. Thus, we
can prove the lemma assuming that X /K = T. By the structure theorem for locally
compact Abelian groups, the group X is topologically isomorphic to a group of the
form R™ x G, where a locally compact Abelian group G contains a compact open
subgroup. Since K is a bounded subgroup, K C G. It follows from X/K = T that
m = 0, i.e., the group X itself contains a compact open subgroup. Denote by Y the
character group of the group X.

First suppose that X is a compact group. Then Y is a discrete group. Denote by H
the torsion part of the group Y. We have A(Y, K) = (X/K)*. Since X/K = T, this
implies that

AY,K)=EZ. (8)

Inasmuch as K is a bounded group, there is a natural n such thatnx = O forallx € K.
It follows from this that ny € A(Y, K) foreachy € Y, i.e.,

Y™ c A(Y, K). ©
In particular,
H™ c A(Y, K). (10)
In view of (8), (10) implies that
H™ = {0}. 11

Hence H is a bounded group. By Lemma 2.5, H is a direct factor of Y. We have
Y = H x L, where L is a torsion-free group. Taking into account (11), this implies
that Y = L For this reason, it follows from (8) and (9) that L = Z. This implies
that the group X contains a subgroup topologically isomorphic to the circle group T,
contrary to the assumption. Thus, the lemma is proved if the group X is compact.
Consider the general case. Let B be a compact open subgroup of the group X. As far
as p is a continuous open epimorphism, p(B) is an open subgroup of the factor group
X/K. Since X/K = T, we have p(B) = X/K. Moreover, p(B) = B/(K N B).
Thus, B/(K N B) = T. As has been shown above, this implies that the group B, and
hence the group X, contains a subgroup topologically isomorphic to the circle group
T, contrary to the assumption. O

Let R™ be the space of all sequences of real numbers considering in the product

topology. We will need the definition of the Gaussian distribution in R™. The space
R™ is one of the simplest examples of a locally convex space. We note that Gaussian
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distributions in arbitrary locally convex spaces are studied in details in the fundamental
monograph [1].

Denote by R®0* the space of all finitary sequences of real numbers with the topology
of strictly inductive limit of spaces R". Lett = (t1,t2,...,t;,...) € R™ and s =
(S1,52, ..., 82, 0,...) € RN0* Set

00
(t,s) = thsj-.
j=l1

Let 1 be a distribution on R®°. We define the characteristic function of w by the
formula

ﬁ.(s):/ exp{i(r, s)}du(), s e RN*
R¥0

Let A = (o j)j.x}:] be a symmetric positive semidefinite matrix, i.e., the quadratic
form

o
(As, s) = Z a;jsis;

i j=1

is nonnegative for all s = (sy, 52, ...,5,,0,...) € R¥o*,
A distribution . on the group R™ is called Gaussian if its characteristic function
is represented in the form

f(s) = expli(r, s) — (As, s)}, s € RNO*,

where t € RN and A = (o; j)?.}=1 is a symmetric positive semidefinite matrix.

Lemma 2.7 ([2],see also [6, §3]) Let X be a second countable locally compact Abelian
group containing no subgroups topologically isomorphic to the circle group T. Then
there exists a continuous monomorphism p : E — X, where either E = R" for
some n or E = R™, such that if y is a symmetric Gaussian distribution on X, then
y = p(M), where M is a symmetric Gaussian distribution on E.

Lemma 2.8 Let X be a second countable locally compact Abelian group containing
no subgroups topologically isomorphic to the circle group T. Let G be the subgroup
of X generated by all elements of X of order 2. Let i € T'(X) * M'(G) and suppose
that the characteristic function of the distribution u does not vanish. If @ = 1 * o,
where p; € M(X), then u; € T(X) * MY(G), j = 1,2.

Proof Since the group X contains no subgroups topologically isomorphic to the circle
group T, let p be a continuous monomorphism p : E — X which exists by Lemma
2.7. Asfaras p is amonomorphism, we have p(E)NG = {0}. Hence p can be extended
to a continuous monomorphism p : E x G — X by the formula p(¢, g) = p(¢) + g,
t € E, g € G, and p generates an isomorphism of the semigroups MYE x G) and
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MY (p(E) x G). Let 4 = y % w, where y € I'(X), @ € M'(G). We can assume,
without loss of generality, that y is a symmetric Gaussian distribution. By Lemma
2.7,y = p(M),where M € I'(E). Hence u = p(N), where N = M * w. Obviously,
the distribution u is concentrated on the Borel subgroup p(E) x G of the group X.
Substituting, if it is necessary, the distributions 1 ; by their shifts, we can assume that
wj are also concentrated on the Borel subgroup p(E) x G. Since the semigroups
M!(E x G) and M!(p(E) x G) are isomorphic, we have 1; = p(N;), where N; €
Ml(E x G) and N; is a factor of N. By [4, Lemma 5 and Remark 4], we have
Nj = Mj *wj, where Mj e I'(E), wj € MI(G) Hence

wj=pWN;j) =pMj*w;)=pMj)*plw;j) = pMj) *xwj =y;*wj,
where y; = p(M}). Since y; € I'(X), the lemma is proved. O

Proof of Theorem 2.1 Assume that a locally compact Abelian group X contains no
subgroups topologically isomorphic to the 2-dimensional torus T2 but contains a sub-
group topologically isomorphic to the circle group T. Obviously, there can be only one
such subgroup. Hence it is invariant with respect to each topological automorphism
of the group X. Since Aut(T) = {£/}, this implies that there is no topological auto-
morphism « of the group X satisfying condition (1) Hence we can prove the theorem
assuming from the beginning that the group X contains no subgroups topologically
isomorphic to the circle group T.

Denote by Y the character group of the group X. By Lemma 2.2, the symmetry
of the conditional distribution of the linear form L, given L; implies that the linear
forms P = (I +a)&; +2a&; and P, = 2&1 + (I + )&, are independent. By Lemma
2.3, it follows from this that the characteristic functions [i j () satisfy Eq. (5), which
takes the form

L1 ((I + @)u + 2v) 2 Qau + (I + @)v)
= 1 ((I + @)u) 2 (2eu) f11 ) a2 ((I + @)v), u,vely. (12)

Put v; = uj * ji;. We have D;(y) = |/lj(y)|2 > Qforally € Y, j = 1,2. The

characteristic functions D; (y) also satisfy Eq. (12). Set /;(y) = —Ind;(y), j = 1, 2.
It follows from (12) that the functions v;(y) satisfy the equation

Y (I +@)u +2v) + Y Rau+ (I +a)v) = A(u) + B(v), u,veY, (13)
where

A) = i +D)y) +¥22ay), B(y) = y12y)+¥2(U+a)y), yeY. (14)

Equation (13) has already appeared earlier in the study of Heyde’s theorem on various
locally compact Abelian groups (see, e.g., [10, 11]). For completeness, we give here
its solution. We use the finite difference method. Take an arbitrary element /1 of the
group Y. Substitute u + (I + a@)h for u and v — 2ah for v in Eq. (13). Subtracting
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Eq. (13) from the obtaining equation we get
Ay V(U + @ +20) = Agaan AW) + A_ggn B), u,veY. (15)

Take an arbitrary element /15 of the group Y. Substitute u+2h; foru and v— (I +a)h,
for v in Eq. (15). Subtracting Eq. (15) from the resulting equation we obtain

DMopy Ay AW) + A4y A—2an B(v) =0, u,vey. (16)

Take an arbitrary element 4 of the group Y. Substituting u + & for u in Eq. (16) and
subtracting Eq. (16) from the obtaining equation we get

Ap Ao, Ar+aym Aw) =0, uel. a7

It follows from properties of adjoint homomorphisms that if a topological automor-

phism « satisfies condition (1), then the subgroup (I + @)(Y) is dense in Y. Taking

into account that %, 1, hy are arbitrary elements of the group Y, it follows from (17)
that the function A(y) satisfies the equation

AuATA(y) =0, y,kheV. (18)

By Lemma 2.4, (18) implies that the function A(y) is represented in the form (7),

where the function ¢(y), as is easily seen, is nonnegative. Denote by u the distribution
of the random variable Py = (I 4+ o)§; + 2aé,. It is obvious that

u=+a)(uy) * 2a)(u).
Put v = w * f&. Then
v =+ a)(u) * 2a)(u2) * (I +a)(i1) * 2a)(fa2). (19)
It follows from (14) and (19) that the characteristic function D(y) is of the form
D(y)=e A0, yev. (20)
Denote by y the Gaussian distribution on the group X with the characteristic

function
y(y) =exp{—p(»)}, yeY. 21

Taking into account (6) and (7), define on the group Y the function g(y) by the formula

g(y) =exp{-r}, yey+r?. (22)

Since g(y) = ¥(y)/y (»), the function g(y) is continuous. Moreover, (22) implies that
the function g(y) is invariant with respect to the subgroup Y. Check that g(y) is a
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positive definite function. Note that
AKX, Y®) =G. (23)

Consider decomposition (6) and take a finite set of elements y, ;0 j=12,...,n.

Let H be a subgroup of Y generated by all cosets y,; + Y @), Obviously, it suffices
to verify that the restriction of the function g(y) to H is a positive definite function.
The subgroup H consists of a finite number of cosets y, + Y@, Put K = A(X, H).
Then H* = X /K and obviously, K C G. Consider the restriction of the function
g(y) to H. This restriction is invariant with respect to the subgroup Y ? and hence
defines a function on the factor group H/Y ). We note that H/Y @ is a finite group
and all its nonzero elements are of the order 2. It follows from this that any real-valued
function on the factor group H /Y @ is the characteristic function of a signed measure.
In particular, the restriction of the function g(y) to the subgroup H is the characteristic
function of a signed measure @ . Since (H /Y ®)* = A(X/K, Y?®), we can consider
the signed measure o as a signed measure on the finite subgroup F = A(X/K, Y ).
It follows from (7) and (20)—(22) that the restriction of the characteristic function D(y)
to H is the characteristic function of the convolution of a Gaussian distribution A on
X /K and the signed measure @ on F. We verify that the signed measure o is actually
a distribution and this proves that g(y) is a positive definite function.

Since K C G, by Lemma 2.6, the factor group X /K contains no subgroups topo-
logically isomorphic to the circle group T. Then by Lemma 2.7, applying to the group
X /K, there exists a continuous monomorphism p : E — X /K, where either £ = R"
for some n or E = R™_ such that A = p(M), where M is a symmetric Gaussian
distribution on E. Hence the Gaussian distribution A is concentrated on the Borel
subgroup p(E) of the group X /K. Note that all nonzero elements of the group F are
of the order 2 and hence

p(E)N F ={0}. (24)

Since the convolution A * zo is a distribution, in view of (24), @ is also a distribution.
Thus, we proved that g () is a continuous positive definite function such that g(0) = 0.
By the Bochner theorem, there exists a distribution w € M!(X) such that ®(y) = g(y),

y € Y. Since g(y) = 1 for y € Y@, in view of (23), we have an inclusion
o(w CAMX,{yeY:g(y) =1} CAX,Y?)=0G.

It follows from d(y) = 7 (y)g(y) forall y € Y, that v = y x @ € ['(X) * M'(G). By
Lemma 2.8, (19) implies that (1 + o) (u1) € I'(X) * MY(G). Taking into account that
I + « is a continuous monomorphism, we get ;1 € I'(X) * M (G).

To complete the proof of the theorem, it remains to prove that u, € I'(X) * MYG).
Take an arbitrary element k of the group Y and substitute v+-k for u in (16). Subtracting
Eq. (16) from the resulting equation we obtain

A A _(14@n A2 B(v) =0, veY.
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Consider the distribution of the random variable P, = 2&| + (I + «)&;. Arguing in the
same way as in the case when we considered the distribution of the random variable
Py, we prove that 1, € I'(X) * M (G). ]

Evidently, if the connected component of zero of a second countable locally com-
pact Abelian group X has dimension 1, then X contains no subgroups topologically
isomorphic to the 2-dimensional torus T2. For this reason Theorem A follows from
Theorem 2.1.

We note that the statement of Theorem 2.1 in the case if a topological automorphism
a of the group X satisfies the conditions

I +a e Aut(X) (25)

follows from [7, Theorem 1].

It is obvious that if a locally compact Abelian group X contains no elements of
order 2, then X contains no subgroups topologically isomorphic to the 2-dimensional
torus T2. Hence Theorem 2.1 implies the following characterization of the Gaussian
distribution proved earlier in [10, Theorem 3], see also [14, Theorem 9.9].

Corollary 2.9 Let X be a second countable locally compact Abelian group containing
no elements of order 2. Let a be a topological automorphism of the group X satisfying
condition (1). Let &1 and &) be independent random variables with values in the group
X and distributions |11 and |y with nonvanishing characteristic functions. Then the
symmetry of the conditional distribution of the linear form L, = & + a& given
Ly =& + & implies that u; € T'(X), j =1,2.

Let X be a second countable locally compact Abelian group, let G be the subgroup
of X generated by all elements of X of order 2, and let o be a topological automorphism
of the group X. Suppose that K = Ker(I + «) # {0}. Let & and & be independent
identically distributed random variables with values in the subgroup K and distribution
w. It is obvious that «x = —x for all x € K. It is easy to see that the conditional
distribution of the linear form P, = & —&; given P; = &1 + &, is symmetric. Hence if
we consider independent random variables &1 and & as independent random variables
taking values in X, then the conditional distribution of the linear form L, = & + &>
given L1 = &1 + & is also symmetric. Since pu is an arbitrary distribution, from what
has been said it follows that a necessary condition for a topological automorphism «
for Theorem 2.1 to be true is an inclusion

Ker(I +a) C G. (26)

However, generally speaking, this condition is not sufficient. The corresponding
example can be constructed in the case, when the group X is an a-adic solenoid.
Recall the definition of an a-adic solenoid. Let a = (ag, ai, ..., an, ..., ), where
alla; € Zanda; > 1.Let A, be the group of a-adic integers and let B be the subgroup
of the group R x A, of the form B = {(n, nu)}32 _ ., where u = (1,0,...,0,...).
The factor group X, = (R x A,)/B is called an a-adic solenoid (see, e.g., [17, §10]).
The group X, is compact, connected, has dimension 1, and contains no subgroups
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topologically isomorphic to the circle group T. Moreover, ¥, can contain at most one
element of order 2. Assume that the group X, contains an element of order 2 and
denote by G the subgroup of X, generated by this element. It follows from the results
proved in [12], see also [14, Proposition 11.19, Theorem 11.20 and Remark 11.22]
that the following statement holds.

Proposition 2.10 Let X, be an a-adic solenoid containing an element of order 2. Let
o be a topological automorphism of the group ¥, such that

Ker(I +a) =G Q7

and hence condition (26) holds. Then there exist independent random variables &
and & with values in the group X, and distributions (1 and (1 with nonvanishing
characteristic functions such that the conditional distribution of the linear form L, =
&1 + aky given Ly = &1 + & is symmetric, whereas (1 ¢ I'(Zq) * MY(G), j=1,2

An example of an a-adic solenoid X, and a topological automorphism o € Aut(X,)
such that (27) holds is ¥,4, where @ = (3,3, ...,3,...), and « is the multiplication
by —3.

3 Theorem A is False for the 2-Dimensional Torus T2

We prove in this section that Theorem A is false for the 2-dimensional torus T2. Let
X = T2. Denote by x = (z, w), z, w € T, elements of the group X. The character
group Y of the group X is topologically isomorphic to the group Z?. Denote by
y = (m,n), m,n € Z, elements of the group Y. Every automorphism o € Aut(X) is

defined by an integer-valued matrix (i Z), where |ad — bc| = 1 and « acts on X as

follows
a(z,w) = v, "w?), (2, w) € X.
The adjoint automorphism & € Aut(Y) is of the form

am,n) = (am +bn,cm +dn), (m,n)eY.
. . . . (ab ~ . . fac
We identify o with the matrix (c d) and o with the matrix bd)
It follows from the definition of the Gaussian distribution on a locally compact

Abelian group that the characteristic function of a symmetric Gaussian distribution on
the group X is of the form

y(m,n) = exp{—(A(m, n), (m,n))}, (m,n) €Y,

where (-, -) is the standard scalar productin R?, A = (g; j)l.2 j=1 is a symmetric positive
semidefinite matrix.
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Theorem 3.1 Let X = T2 and let G be the subgroup of X generated by all elements
of X of order 2. Then there exist a topological automorphism o of the group X sat-
isfying condition (1) and independent random variables & and & with values in X
and distributions (1 and [y with nonvanishing characteristic functions such that the
conditional distribution of the linear form L, = & + a&p given L1 = & + & is
symmetric, whereas j1j ¢ I'(X) * MI(G), j=172
For the proof of Theorem 3.1 we need the following lemmas.

Lemma 3.2 ([23], see also [6, Lemma 11.2]) Consider the 2-dimensional torus T2
Leta = CCZ Z) be a topological automorphism of the group T2. If ad — bc = 1 and
a +d < —2, then there exist symmetric positive semidefinite 2 x 2 matrices A1 and

Ao such that
det Aj =detAr >0 (28)

and
A+ Arxa =0. (29)

Lemma 3.3 ([6, Lemma 16.1]) Let X be a second countable locally compact Abelian
group with character group Y . Let « be a topological automorphism of X. Let &1 and &
be independent random variables with values in the group X and distributions 1 and
W2. The conditional distribution of the linear form Ly = &1 +a&p given L1 = &1+ &
is symmetric if and only if the characteristic functions [ (y) satisfy the equation

r(u+v)ia(u +@v) = Qi (u —v)fa(u —av), u,vey. (30)

cd
X such that detw = 1 and a + d = —3. It follows from this that det(/ + @) = —1
and hence I + « € Aut(X). For this reason condition (1) holds. By Lemma 3.2, there
exist symmetric positive semidefinite 2 x 2 matrices A; and A> such that (28) and
(29) are valid.

Note that det(/ — «) = det(/ — a) = 5. Hence I — @ ¢ Aut(X) and it follows
from this that H = (I — @)(Y) is a proper subgroup of Y. This implies that K =
A(X, H) # {0}.

Let us check that Y@ \ H # (). Suppose the contrary is true, i.e., ¥ @) ¢ H. Then,
on the one hand, for H we have the following possibilities:

Proof of Theorem 3.1 Consider a topological automorphism o = <a b) of the group

H={2m,2n) - m,neZ}, H={2m,n):m,n ez} 31D

H={m,2n) - m,neZ}, H={2m,2n),2m—1,2n—1):m,n € Z}. (32)
On the other hand, H = {((1 — a)ym — bn, —cm + (1 — d)n) : m,n € Z} and this

implies that
(=b,1-d),(1—a,—c) € H. (33)
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Since a+-d = —3, thisimplies thata and d have different parity. In view of ad —bc = 1,
we have either a is even and b, ¢, d are odd or d is even and a, b, ¢ are odd. Anyway
(33) contradicts (31) and (32). Hence Y® \ H # ¢.

Take 0 < ¥ < 1 and consider on the group X the distribution

T =kEqn+{—-x)mg

and the signed measure

1
m=—Eqn+
2=—Ean

meg.
K
Since H = A(Y, K), it follows from (4) that
k() 1, if ye H,
m =
K%V, it y¢H,

and the characteristic functions 7 () are of the form

if ye H,

1, if yeH, L,
' =11 (34)
K

711()’)==K’ ity ¢ H,

, if y¢ H.

Let us check that the characteristic functions 7 j(y) satisfy Eq. (30). To see this we
verify that for any u, v € Y both sides of Eq. (30) are equal to 1. Suppose that there
exist u,v € Y such that ) (u + v)72(u + @v) # 1. In view of (34) then either
ut+veHu+avg¢ Horu+v ¢ H,u+av € H. In both cases we obtain that
(I —@)v ¢ H. This is impossible because H = (I — a)(Y). Thus, the left hand side
of Eq. (30) for any u, v € Y is equal to 1. Reasoning similarly we check that the
right hand side of Eq. (30) for any u, v € Y is also equal 1. Hence the characteristic
functions 7 ; (y) satisfy Eq. (30).
It is easy to see that since (29) is valid, the functions

hj(m’n) ZCXP{_<Aj(m’n)a(m7n)>}a J = 1’2’
satisfy Eq. (30). Hence the functions
gj(m,n) =h5(m,mA;(m,n), (m,n)ey, j=1.2, (35)

for any natural k also satisfy Eq. (30).
It follows from (28) that there is & > 0 such that

(Aj(m,n), (m,n)) > em?* +n?), j=1,2. (36)
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Since g;(0, 0) = 1, inequalities (36) imply that for a big enough k the inequalities

> ogimony <2, j=1.2, 37)

(m,n)eyY

hold true. Put

piw)= Y gimm"", (z,w)eX, j=12.

(m,n)eyY

Since g;j(—y) = g;(y) forall y € Y, it follows from (37) that then p;(z, w) > O for
all (z, w) € X, j = 1, 2. It is also obvious that

/ pj(z,wydmx(z,w) =1, j=12.
X

Thus, the functions p;(z, w) are densities with respect to m x of some distributions 1 ;
on the group X. In so doing, 2;(y) = g;(y), j = 1, 2. Let & and & be independent
random variables with values in the group X and distributions p; and wj. Since
the characteristic functions /i ;(y) satisfy Eq. (30), by Lemma 3.3, the conditional
distribution of the linear form Ly = &1 4+ a&, given L1 = &1 + &> is symmetric. Note
now that Y@ = A(Y, G). For this reason if © € M!(X) and u € T'(X) * M (G),
then the restriction of the characteristic function fi(y) to the subgroup ¥ is the
characteristic function of a Gaussian distribution. Since ¥ @ \ H # ¢, it follows from
(34) and (35) that u; ¢ I'(X) * MY(G), j =1,2. O

In view of Theorem 3.1, it is interesting to note that Theorem A holds true for
the group T2 if we substitute condition (1) for (25) ([4], see also [6, Theorem 16.8]).
Namely, the following statement holds.

Theorem B Consider the 2-dimensional torus T2 and let G be the subgroup of T?
generated by all elements of T* of order 2. Assume that a topological automorphism
o of the group T? satisfies conditions (25). Let & and & be independent random
variables with values in the group T2 and distributions jv1 and jvo with nonvanishing
characteristic functions. If the conditional distribution of the linear form Lo = &1+a&;
given Ly = & +& is symmetric, then uj = yj*w;, wherey; € '(T?), wj € M!(G),
J = 1,2. In so doing, the Gaussian distributions y; are concentrated on cosets of the
same dense one-parameter subgroup in T?.

In conclusion, taking into account Theorems 2.1 and 3.1, we formulate the following
conjecture.

Conjecture 3.4 Let X be a second countable locally compact Abelian group, let G be
the subgroup of X generated by all elements of X of order 2, and let « be a topological
automorphism of the group X satisfying condition (1). Let £ and &, be independent
random variables with values in X and distributions | and w, with nonvanishing
characteristic functions. The symmetry of the conditional distribution of the linear
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form Ly = &1 + a; given Ly = & + & implies that u; € I'(X) «MYG), j=1,2,
if and only if the group X contains no subgroups topologically isomorphic to the
2-dimensional torus T?.

The sufficiency in this assertion follows from Theorem 2.1.
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