Electron. Commun. Probab. 29 (2024), article no. 19, 1-13. ELECTRONIC
https://doi.org/10.1214/24-ECP587 COMMUNICATIONS
ISSN: 1083-589X in PROBABILITY
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Abstract

In this paper, we obtain the exact asymptotic behavior of Green functions of homo-
geneous random walks in Z¢ killed at the first exit from and open cone of R?. Our
approach combines methods of functional equations, integral representations of the
Green function and Woess’ approach for the case of homogeneous random walks in
VAS
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1 Introduction

The asymptotic behavior of Green functions of a transient Markov chain (Z(n)) on an
infinite countable state space is an important problem in probability theory. Determining
all possible limits of the associated Martin kernel, the ratio of Green functions, gives the
Martin compactification of the state space, and in particular an integral representation of
all non-negative harmonic functions, by the Poisson-Martin representation theorem, The-
orem (24.7) of [21]. Additionally, an almost sure convergence theorem, Theorem (24.10)
of [21], gives a description of how the transient Markov chain escapes to the infinity. For
an introduction to the theory of Martin compactification for countable Markov chains,
see the classical references Doob [5] and [8], Sawyer [19], and Chapter IV of [21] for a
thorough presentation of boundary theory of random walks.

A large number of results in this domain has been already obtained for homogeneous
random walks in Z. In this setting, the exact asymptotics of the Green function has been
obtained by Ney and Spitzer [17] by using the local central limit theorem. An alternative
approach to this result is due to Woess [21]. It is based on an integral representation of
the Green function and on Fourier analysis techniques. The Martin compactification of a
homogeneous random walk in the lattice space Z? is in this case homeomorphic to the
closure of the set

{w=2/(1+]2]): 2z € Z*} c R

The exact asymptotics of the Green function has been obtained, and the Martin boundary
identified, for more general homogeneous Markov chains such as random walks on free
groups, hyperbolic graphs and Cartesian products. See [21].
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For non homogeneous Markov chains, much less is known. For random walks on
non-homogeneous trees the Martin boundary is obtained in Cartier [3]. Doney [4]
identified the harmonic functions and the Martin boundary of a homogeneous random
walk (Z(n)) on Z killed on the negative half-line {z : z<0}. For the space-time random
walk S(n)=(n, Z(n)) of a homogeneous random walk Z(n) on Z killed on the negative
half-line {z : z<0} the Martin boundary is obtained in Alili and Doney [1]. The proof of
these results relies on the one-dimensional structure of the process.

For two dimensional random walks in Zi with reflection or with an absorbing bound-
ary, asymptotics of the Green function have been obtained in Kurkova and Malyshev [15]
and Kurkova and Raschel [16] with complex analysis methods. To identify the full Martin
boundary of killed or reflected random walks, methods of additive Markov processes have
been used in Ignatiouk and Loree [14] and also in the references Ignatiouk [10] and [11]
with additional arguments of large deviations arguments and Choquet-Deny theory. It
should be mentioned that the approach of [10] and [11] is valid for Markov-additive
processes, i.e. when transition probabilities are invariant with respect to translations in
some directions. Ignatiouk et al. [13] obtains the Martin boundary of a class transient
random walks in Zi by combining methods of additive Markov processes and complex
analysis. For centered random walks in Z¢, killed upon the first exit from some cone
CcR? the exact asymptotics of the Green function are obtained in Duraj et al. [7]. Their
approach relies on the diffusion approximation of centered random walks.

In this paper we consider a random walk in Z killed at the first exit of a cone C of R¢,
its state space £=ZNC, the transition probabilities of (Z(n)) are invariant with respect
to the shifts in the interior of C and are associated to a probability measure p on Z<.
Our approach to investigate the asymptotic behavior of Green functions (G¢(j, k), j, k€E)
combines the method of functional equations, an integral representation of the Green
function and Woess’ approach for the asymptotics of Green functions of homogeneous
random walk in Z“. A general overview is given in Section 2.

The approach of Ney and Spitzer [17] to get the exact asymptotics of the Green
function of homogeneous random walks in Z? relies on estimates of local limit theorems
and could be perhaps extended to the case of the killed random walks we consider. This
approach has been proposed in Borovkov and Mogulskii [2]. Such a method should
certainly work, probably at the price of serious technicalities. But, to the best of our
knowledge, several technical proofs are lacking.

We believe that our approach could be useful to investigate the asymptotics of the
Green function for more general situation. For example, in the case when a random
walk is homogeneous in some cone of the state space and the influence of its stochastic
behavior outside of the cone is small. In [9], this approach is used to identify the
asymptotic behavior of the Green functions for random walks with reflected boundary
conditions in Z2 .

2 Main results

Consider a non-empty open cone C in R? having a vertex at the origin 0 € R?, a
homogeneous random walk (Z(n)) on the lattice Z? with transition probabilities

P;(Z(1) =k) = ulk —j), jkeZ?,

where y is a probability measure on Z<, and the first time when the process (Z(n)) exits
from C:

T=1inf{n: Z(n) ¢ C}.

We assume that the following conditions are satisfied:
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(Al):
(i) The random walk (Z(n)) is irreducible in Z%.
(ii) The jump generating function

P= Y expla-kulk)
k=(k1,....ka) €24
is finite in a neighborhood of the set D={a € R¢ : P(a) < 1}.
(iii) The mean jump E¢(Z(1)) is non zero, or equivalently, that the interior D of the set
D is non-empty.
« - k denotes here and throughout the paper, the usual scalar product in R?.

(A2): The random walk (Z(n)) is irreducible on E=7%NC, i.e. that for any k,m € &, there
isn € IN* such that
Pr(Z(n) =m, 7 >n) > 0.
Remark that the cone C is not supposed to be convex. For instance, all our results are
valid for C = R4\ R<.
The purpose of the present paper is to determine the exact asymptotic of the Green
function

Ge(k,m) = ZIPk(Z(n) =m, 7>n), kmeé,
n=0

as m tends to infinity along a direction u, for each u € C.
To formulate our results the following notations are needed: Recall that under the
hypotheses (A1), the set D is strictly convex and compact (see [17]) and that the mapping

a— VP(a)/|IVP(a) (2.1)

determines a homeomorphism from the boundary 9D of the set D to the unit sphere
§4-1 in RY.
Definition 2.1. 1) We denote by u — «a(u) the inverse mapping to (2.1) and we let for
u € 81, r(u) = (e e®a(w),

2) For u € $%~1, we consider

- the twisted random walk (Z%(n)) with transition probabilities

P(Z%(1) = m) = exp(a(u) - (m — k)u(m — k), k,m € Z4, (2.2)

- the mean jump vector m(u) = VP(a)|,_, ) = Eo(Z"(1)) of the twisted random
walk (Z*%(n)) and the matrix of the second moments

O(u) = (Qu;(w))

d
ij=1"
with
Qij(u) =Y kikj expla(u) - ku(k), i.j€{L,... d};
kezd
— the rotation R,, in R? that sends the vector u to the first vector e, of the canonical
basis of R? and leaves the orthogonal complement to {u, e, } invariant;
- and the (d — 1) x (d — 1) matrix Q, = (Qu(i,j))f’j:2 obtained from the matrix
R, Q(u)R!, by deleting the first row and column:

Qu(i,j) = Z [Ruk]; [RyE]; expla(u) - k)u(k), 4,j€{2,...,d},
kezd

where fori € {1,...,d}, [R,k]; denotes the i-th coordinate of the vector R,k in the
canonical basis of R.
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~ for a non-zero m € 74, we let u,, = m/|m/||.

Under the above assumptions, for the random walk (Z(n)) killed when leaving the
cone C, the results of Duraj [6] provide a collection of strictly positive harmonic functions.
Recall that a non-negative function % on £ is harmonic for the random walk (Z(n)) killed
when leaving the cone C, if for any j € &,

E;(h(Z(1)), 7> 1) = h(j).

In his Proposition 1.1, Duraj [6] proved that for any point a on the boundary 9D of the
set D, for which the gradient VP(«) of the function P at « belongs to the cone C, the
function h, defined on &£ by

ha(k) = exp(a - k) — By (exp(a - Z(7)), 7 < +00), Vk €&,

is strictly positive on £ and harmonic for the random walk (Z(n)) killed when leaving the
cone C. Remark that the results of [6] were obtained for a convex cone satisfying some
additional condition, but in our setting, one can extend this results for a general open,
and not necessarily convex, cone C (see Lemma 3.5 below).

The main result of our paper is the following statement.

Theorem 2.2. Under the hypotheses (A1) and (A2), for any k,m € £ and u € gi-lng,
as ||m|| = oo and u,, = m/||m| = u,

Gk, m) ~ B (B) [m(a) |~ /36t (@ ) (2 )~ /2 explan(u) - ). (2.3)

As a straightforward consequence of this result, one gets

Corollary 2.3. Under the hypotheses (A1) and (A2), for any u € $%~' N C, and any
sequence of points m,, € £ with lim ||m,|| = +oo and limm,, /||m,| = u,
GC(kamn) ha(u) (k)

lim = .
n—+00 GC(kOamn) ha(u)(ko)

According to the definition of the Martin boundary, this proves that for any v € $~'NC,
any sequence of points m,, € £ with lim||m,| = +oo and limm,,/||m,|| = u, converges
to some point 7, of the Martin boundary 9,,€ of the random walk (Z(n)) killed upon
the time 7, and that the mapping u — 7, is continuous and one to one from $¢~! N C to
e : €SN C} C OpE. The last result was obtained earlier in the paper [12] for a
convex cone C. In the present paper, the convexity of the cone C is not assumed.

Throughout the paper, to simplify the notations, for zeC? and kcZ?, we denote
aF=ak .. gk and k+1=(k+1,.. ., kat1).

The main idea of the proof of Theorem 2.2 is the following: We first show that for any
k € &, the functions

x— P(z) = Z ™ u(m), (2.4)
mezZd
x—1/(1=P(x)), (2.5)
x = Hi(x) =Y Ge(k,m)z™, (2.6)
meé€
and
x — Fi(x) = Eg (wZ(T), T < +oo) 2.7)
= Y Pu(Z(r)=m, 7 < +oo)a™ (2.8)
meZ4\C
ECP 29 (2024), paper 19. https://www.imstat.org/ecp
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are analytic in the multicircular set

{z = (21,...,24) €C: P(lx1],...,|za|) <1}, (2.9)
and satisfy there the identity
% — Fj(x)

Hi(zx) = ——~ 2. 2.10
k(z) 1= P() ( )
This is a subject of Lemma 3.1 and Corollary 3.2 below. With this result, for any point

r = (r1,...,74), such that P(r) < 1, and k, m € Z?, we get the integral representation

1 xF — Fy ()
Gc(k,m)zi,/ / ————dxy ...dxq. (2.11)
(271—2)6{ |1 |=r1 |zg|=ra xm+1(1 - P(‘T))

Next, to investigate the asymptotic behavior of the Green function G¢(k, m) as |m| — oo
and m/||m| — u for a given u € $¢-1 NC, we show that for some neighborhood V (r(u)) of

the point r(u) = (e, ..., e*(®)) in R?, the function F}, can be extended as an analytic
function to the multicircular set
{ = (x1,...,2q) €CL: (Ja1],...,|2a]) € V(r(u))}

(this is a subject of Lemma 3.3) and we move the point r in the integral representa-
tion (2.11) to the point 7(u) = (e**(), ... e*(®) In this way, the following integral
representation of G¢(k, m) is obtained:

Ge(k,m) = *“(“)'m/ I C) N 2.12
elhom) = [—rnja €™ (L — du(s)) o1 ded (2.12)
where
bu(s) = P(edWtist  eva(Wtisey — P(qy(u) +isy, ..., oqu) + isq).
and

wu,k(s) — ea(u)<k+is-k _ }pk(eoz,;(u)+isl7 s ead(u)—o—isd). (2.13)

Such an integral representation of G¢(k,m) is quite similar to those of the Green function

G(k,m) =Y Pr(Z(n) =m)
n=0

of the homogeneous random walk (Z(n)) obtained in the proof of Theorem 25.15 of
[21]: the only difference is that for the homogeneous random walk, one has ¥, x(s) =
e(w)k+is'k instead of (2.13). The natural idea is therefore to investigate the asymptotic
behavior of the integral (2.12) as ||m|| — oo and m/||m| — u, by using the method of
Woess [21]. This is a subject of Lemma 3.4. It should be mentioned however that in
Theorem 25.15 of [21], the jumps of the random walk (Z(n)) were assumed bounded,
and consequently the function a — P(a) was analytic everywhere in C¢, while in our
case, this function is analytic only in a neighborhood of the set

{(a1,...,aq) € C: P(Re(an), ..., Re(aq)) < 1}.

Moreover, in our case, for any k € £, the function (u, s) — v, x(s) is defined only when
u € 891 N C, and we can be sure only that for a given u € $?~! N C, the function
s — 1y k() is analytic only in a set

{s=(s1,...,5q) € C¢: max{[Sm(s1)],...,|Sm(sq)|} < eu}

for some ¢, > 0 depending on u. Hence, in our case, we should extend the arguments of
the proof of Theorem 25.15 of [21] for the case of unbounded jumps, and moreover, we
will be able to get the asymptotics (2.3) uniformly with respect to u only on the compact
subsets of $~! N C and not on the whole set $¢~ 1 N C.
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3 Proof of Theorem 2.2

Throughout our proof, the following notations will be used: We denote by Dom(P) the
domain of convergence of the Laurent series (2.5) (i.e. the set of all those z € [0, +oo[d
for which 2" is well defined for all k € Z? such that u(k) > 0 and the Laurent series (2.5)
converges) and we let

D ={(z1,...,24) € Dom(P) : P(z1,...,2q) < 1}.

For a given set V C [0, +0c[¢, we denote by V the interior of the set V in R? and we let
QV) ={(z1,...,2q) € cd: (lz1]y .-+ |zal) € V]
Lemma 3.1. Under the hypotheses (A1), the following assertions hold:

1. the set ® is compact and the function P is analytic in some neighborhood of the
set Q(D);
2. for any k € &, the functions (2.5), (2.6) and (2.7) are analytic in the multicircular

o

set (D), and satisfy there the functional equation (2.10).

Proof. Under our hypotheses, the random walk (Z(n)) is irreducible in Z? and con-
sequently, for any i € {1,...,d} there is k = (ki,...,kq) € Z¢ with k; < 0 such that
wu(k) > 0. Hence, the domain of convergence Dom(P) of the Laurent series (2.5) has
no intersection with the hyperplanes {x = (z1,...,24) € R :2; =0},4i € {1,...,d} and
consequently, the set Dom(P) is included to ]0, +oc[¢. Remark now that the mapping

(a1, ) = (e, ..., e%)

determines a homeomorphism from R? to 10, +oo[d and maps the set D to the set ©. Since
under our hypotheses, the set D is compact (see Lemma 1.1 of Ney and Spitzer [17])
this proves that © C]0, +oo[? is also compact. Moreover, since under our hypotheses, the
series (2.4) converges in some neighborhood V of D in R¢ and since according to the
definition of the functions P and P,

P(x1,...,xq) = P(lnzy,...,Inzg), V(x1,...,z4) € Dom(P),

we conclude that the Laurent series (2.5) converges absolutely in the neighborhood
{(z1,...,24) € C¢: (In|21],...,In|z4|) € V} of Q(D) in C?, and consequently, the function
P is analytic in {(z1,...,24) € C¢: (In|z1],...,In|zq|) € V}.

Since the function P is analytic in a neighborhood of the set Q(®) in €%, to show that

the function x — 1/(1 — P(z)) is analytic in (D) it is sufficient to notice that for any

o

(x1,...,2q) € (D), one has
[P(z1,...,zq)| < P(l21],. .-, |za]) < 1.
The second assertion of our lemma is therefore also proved.
Furthermore by the Fubini-Tonelli theorem, for any z € ©,

k

> Y Pu(Z(n) =m)a™ = ;x’w(x)” = TP (3.1)

meZd n=0
Since for any k, m € Z<,

Ge(k,m) <Y Pr(Z(n) =m)

n=0
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and

Pi(X (1) =m, T < 400) < ¥ P(Z(n) =m),

from this it follows that the series

Fr(x) = Ey (a:Z(T), T < +00) = Z Pr(Z(t) =m, T < +o0)z™
mezZ4\C

and
Hy(z) = > Ge(k,m)a™

meE

converge absolutely in 9(303). The functions F}, and Hj are therefore also analytic in
QD).
Remark finally that by the Markov property, for any k,m € &,

Y Pu(Zn)=m)= > Pp(Z(r) =1L 7 <+x)> PyZ(n)=m)+ Ge(k,m).
n=0 Lez4\C n=0

and consequently, using (3.1), throughout the set Q(C‘OD), one gets

+ Hk;(l‘)

xk _ Fi(x)
1-Px) 1-P(x)

As a consequence of Lemma 3.1, we obtain
Corollary 3.2. Integral representation of the Green function. Under the hypothe-

ses (A1), and forany r = (r1,...,74) € 303 and k,m € &, the integral representation (2.11)
holds.

o

Proof. Indeed, recall that by Lemma 3.1, the function H is analytic in Q(®). Hence,

for any r = (r1,...,74) € D and k,m € &, using the Cauchy integral formula for the
Laurent’s coefficients of H; we obtain

G k7m:7,\/ / ———————dxy...dxg,
C( ) (27”)d |z1|=r1 |za|=ra gt et ' !

1 .. wd
and using next the identity (2.10), we get (2.11). O

Lemma 3.3. Analytic continuation of the functions F),. Under the hypotheses (A1)
and (A2), for any u € 8971 NC and k € &, the function F}, can be continued as an analytic
function to the set Q(V,,) for some neighborhood V,, of the point r(u) in RY.

Proof. Before proving this result, let us notice that for any u € $¢~!, the point a(u) € 9D
is the only point of the set D where the function @ — « - u achieves its maximum over the
set D. Indeed, for any v € $%~1, by Corollary 23.7.1 of Rockafellar [18] and according to
the definition of the mapping o« — u(«), the function o« — « - u,, achieves its maximum

over D at the point a(u,,) and by Theorem 32.1 of [18], for any « € b
a-u<alu)-u.

Since under our hypotheses the set D is strictly convex (see Ney and Spitzer [17]), from
this it follows that for any u € $9~1, the point a(u) € 9D is the only point of the set D
where the function o« — « - u achieves its maximum over the set D.
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Now we are ready to prove Lemma 3.3. For this it is sufficient to show that for any
u € 89 NCand k € &, the series

Fi(x) = Ep(z?7, 7 < +00) = Z Py(Z(t) =m, 7 < o0)z™ (3.2)
meZ\C

converges in some neighborhood V,, of the point r(u) in R%.
To get this result, we notice first that for any z = (z1,...,24) € D, k€ &, and n € N,

Ey (xZ(T), T=n) < Z Pr(Z(n) = m)z™ = z*P"(x)
meZd

and consequently, for any = = (x1,...,24) €D, k€&, n € Nand m € Z4\ C,

Py(Z(n) =m, 7 =n) < zF"P"(2).

Since according to the definition of the set ©, for any r € D we have 0 < P(r) < 1
and according to the definition of the mapping v — r(u), for any u € $9~!, we have
P(r(u)) = 1, using the above relation with z = r(u,,) € 99 for n < N and with z = r° for

some ¥ € © in the case when n > N, we obtain

0))N+1
Ey(Z(1) =m, 7 <o0) < N(r(um))k_m + (TY;)(TO) pO)k=m
< Nexp(a(un) - (K —m)) + & exp((N + 1) In(P(a®)) — a’ - m)
- 1— P(ab)
with o® = (In#9,...,In79) € D. Remark now that o # a(u,,) because the point o°

belongs to the interior of the set D and the point «(u,,) belongs to its boundary. Since
the point a(u,,) is the only point in the set D where the function @ — « - u,, achieves its
maximum over D, from this it follows that

a®-m < aluy,) -m,

and consequently, choosing N = N,, € IN such that

(a(um) —a®) -m
N < /Py <Nt
one gets
o (a(um) B aO) U Uy )+ (I.O)k: —a(Um)-m
B4 (2(7) = m, = < ) < (O mE e 4 g Y et
< (Axllm|l + By) exp(—[Im|la(um) - um) (3.3)

with Ay, = 2sup,cp [|alle*®)*/In(1/P(a’)) and By, = e"‘o'k/(l — P(a%)).
Consider now u € $97! N C and remark that for any v € $¢=1\ C,

av) v > alu) v

because the point a(v) is the only point in the set D where the function @« — « - v
achieves its maximum over D, and in this case v # u. Since the functions v — «a(v) - v
and v — a(u) - v are continuous on $¢~! \ C and the set $¢~! \ C is compact, from this it
follows that for some ¢ > 0,

av)-v>au)-v+e Yve§iT\C.
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The last relation implies that for any o € R¢ such that ||a(u) — a| < €/2, the inequality
a) - v>a-v+e/2
holds for any v € $%~! \ C and consequently, for any m € Z< \ C,
a(um) - m = |[mlla(unm) - um > [|mllec- um + €/2[|m|| = a -m + €/2[|m]|.

Using this relation at the right hand side of (3.3) we conclude therefore that for any
o € R? such that ||a(u) — a|| < €/2, the following relation holds

> Ep(Z(r)=m, 7 <oo)exp(a-m) < > (Ag|m| + Bi)exp(—|mlle/2).
meZ\C mezZi\C

Since the series at the right hand side of the last relation converges, this proves that in
some neighborhood of the point r(u) = (e*(*), ..., e*(®)), the series (3.2) converges. [

Lemma 3.4. Suppose that the condition (A1) is satisfied and let for some ¢ > 0 and
u’ € $9NC, a function x — V() be analytic in the multicircular set

{z=(21,...,24) €C*: 1] = r1(u®))| <€ ... ||lzal = ra(u®)| < €}, (3.4)

and do not vanish in the point r(u®) = (r1(u°),...,r4(u")). Then for any m € Z¢, the
integral

_ __1 V(x)
Im —Im(r) = (Qﬂ'i)d/xll:rl .../{Ed:leM’P(x))dxl...ded (35)

is well defined and does not depend on the point r = (ry,...,rq) throughout the set

{TEBOJ: lr1 —ri(u?)| <e,...,

rq— rd(u0)| < €}, (3.6)
and as ||m|| — +oo, uniformly with respect to u,, = m/|/m|| in some neighborhood of u°,
Ly~ W(r(um))[[m(um) |~/ det(Q(um)) (2][m|)) =D/ 2 (r () ™™ (3.7)

Proof. Indeed, recall that (see Lemma 3.1) the function + — 1/(1 — P(«) is analytic
in the multicircular set (2.9). Since under our hypotheses, the function ¥ is analytic
in the multicircular set (3.4), and since the set (2.9) does not meet the hyper-planes
{reC?:2;=0},i€{l,...,d}, from this it follows that for any meZ?, the function

V()

xz(xl,...,xd)ﬁm

is analytic in the multicircular set (3.6). This proves that throughout the set (3.6), the
integrals (3.5) are well defined and do not depend on .

To get (3.7) we use the method of Woess, proposed in [21] in order to get the
asymptotics of the Green function for a homogeneous random walk in Z?. The idea
and the steps of our proof are the same as in [21] with a difference that in the proof of
Woess, instead of the function ¥, one has a function z = (z1,...,zq4) = 2% = 2 .. ~x§d
which is analytic everywhere in {z € C¢ : z; # 0, V1 < i < d}, and since Woess
considered a random walk with bounded jumps, in his proof, the jump generating
function of the random walk was also analytic everywhere in C¢. In our case, the
jump generating function P is assumed to be finite only in a neighborhood of the set

D = {a € R*: P(a) < 1} and the function ¥ is assumed to be analytic only in the
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set (3.4). Hence, we should be careful when choosing a neighborhood of the point r(uo)
where all estimates will be performed.

Since under our assumptions, the function P is analytic in a neighborhood of the
set ©, without any restriction of generality, we can assume that for a given € > 0, it is
analytic in the multicircular set (3.4).

Furthermore, since under our assumptions, we investigate the asymptotic of G¢(k, m)
as ||m| — +oo for u, = m/|/m| closed to u’, and since the mapping u — r(u) is
continuous, without any restriction of generality, throughout our proof, we can suppose
that the point u,, = m/|/m|| belongs to the set

Ue={ueC: |ri(u) —r ()| <e/2,...|ra(u) —rqu®)| <e/2}. (3.8)

Moreover, since under our hypotheses, the function V¥ is analytic in a neighborhood
of the point 7(u°) and W(r(u®)) # 0, without any restriction of generality, we can suppose
that for a given € > 0,

U(r(u)) #0, Yue . (3.9)

Now we are ready to perform the first step of the proof Woess, i.e. to show that for
any u € i,

1 U(x)
Imzi_/ / ———dxq...dxy. (3.10)
@) S oy 1= (w) lpal=ra(u) T™TH1 = P(x))

Remark that in our setting, to gets this relation, we can not use the method of Woess
(see the proof of Lemma 25.17 in [21]) in a straightforward way because we have no
an analogue of the formula of the Fourier inversion applied by Woess in his proof for
homogeneous random walk. Instead of that, let us notice that for any point r = (rq,...,74)
in the set (3.6), the following relation holds

V@)1= (PE)Y
/|91:r1 .'./|Id|7‘d n
1

1

In = i v

' NS (2mi)?
N

A Y@)PE)" o
_J\fl—woz (27ri)d /xl_”.../u_m e dxq...dz,

am (1 = P(x))

n=0
because in this case [P(z)] < P(r°) < 1 for any = = (z1,...,24) € C? with |z;| =
T1,...,|zq| = rq. Moreover, for any n € IN and u € 4.,

/z|_r1 a '/|md|_m w dry ... dz,

N, k
|z|=r1(u) |zq|=raq(u) x

because the function z — ¥(z)(P(z))"z; ™ ' ---2;™* " is analytic in the multicircular
set (3.4). Hence, to get (3.10) it is sufficient to show that for any u € i,

LGNS
. k
]\;grclm i /Id_m(u) e < (P(x)) ) dzy ...dz,

n=0

= ———dxy...dxg. (3.11)
/aclzrl(u) dezrd(u) merl(l - P(Z‘)) '

For this, we remark that for any u € §l,, the function z — ¥(z)z~™"! is continuous and
therefore bounded on the set

Wy ={z=(21,...,24) € ce . |z1| = ri(u), ..., |zq| = ra(uw)},
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Page 10/13


https://doi.org/10.1214/24-ECP587
https://imstat.org/journals-and-publications/electronic-communications-in-probability/

Green function of killed random walks in a cone

and that for any « € W, \ {r(u)}, because of Assumption (A1) (i) (see Proposition P7.5 of
Spitzer [20]), one has
P(z)| < P(r(u) =1.

Hence, for any x € W, \ {r(u)},

1 — (P(z)"*!
Z(P(l‘))k = W,
n=0 - CL’)
and consequently, by the dominated convergence theorem, to get (3.11), it is sufficient
to show that for any u € 4., the function

t= (81,...,5,1) — 1/|1 _,P(rl(u)eisl,...,Td(u)eisd)‘

is integrable on [, 7], or equivalently, that this function is integrable in a neighborhood
of the origin 0 = (0,...,0) of R?. The proof of this statement is given in the book of
Woess [21] (see the proof Lemma 25.17 of [21]) and in this proof, the condition of
the bounded jumps of the random walk was not used. For any u € I, relation (3.10)
therefore holds and consequently,

_ 1 wu(s)e—is-m
I = Gyt (ayym /[] 1—gus) @

where for u € 4. and s = (51 ..., s4) € [-, 7]¢, we denote
Yu(s) = U(ry(u)e™ ... rg(u)e’) = \If(eal(“)“’“ . ,ead(“)Hsd)
and

buls) = P(ri(u)e, ... rq(u))e?t) = P(edrWFist  paalu)tisa)
= P(aq(u) 4+ is1,...,aq(u) +isq).

Next, with exactly the same arguments as in the book of Woess [21] (see the relation
(25.18) on the page 272), by using the Riemann-Lebesgue lemma, for any 0 < 6 < ¢/2 (we
will assume also that § < ) and with a radial (i.e. invariant with respect to the rotations
of R? around the origin) real valued function f5 € C*°([—,7]?) such that 0 < f5 < 1,
fs(s) =1for ||s| < 6/3 and f5(s) = 0 for ||s|| > 26/3, one gets that for any u € 4,

1

W%(Hmni(dil)p)

I = I% (u) +

where

I, (u) = 1 / Glelslo)e T,
Usll<}

(2m)?(r(u))™ 1 — u(s)

and ||m||(*=1/20,,(||m|~*/?) — 0 as |jm| — oo uniformly with respect to u € ..

Remark finally that under our assumptions (since the functions ¥ and P are analytic
in the set (3.4)), for some § > 0 small enough and any u € i, the functions ¢, and ¢,
are analytic in the multidisk {s = (s1...,s4) € C% : |s1] < 26,...,|sq| < 26}, all their
derivatives depend continuously on u € i, and by (3.9),

$u(0) = W(r(u)) #0, Vue .

Letting v = u,,, and using the same arguments as in the proof Theorem 25.15 of [21]
(where in the notations of [21], the function f, x(s) = exp(iRyk - s)f(s)/Bu(is) should be
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replaced by h,,, (s) = u,, (R, $)fs(s)/Bu,, (is)), we obtain therefore that as ||m| — oo

Um

and uniformly with respect to u,, € i,

Yu,, (0)/det(Q(um))
0 e ) | (2 )4 =72 (r () )

or equivalently, that (3.7) holds. O

m

Lemma 3.5. Under the hypotheses (A1) and (A2), for any v € $?~' N C, the function
hao) + € = R is strictly positive everywhere in £

Proof. Consider the twisted random walk (Z*(n)) with transition probabilities (2.2), and
let 7,(C) denote the first time when the twisted random walk (Z%(n)) exits from C. Recall
that by Lemma 3.1 of Duraj [6]), for any u € $¢~' NC,

haquy (k) = exp(a(u) - k)Pr(7,(C) = +00), Vk€E&.

Since the function k£ — Py(7,(C) = +00) is clearly non negative and harmonic for the
twisted random walk (Z*(n)) killed when leaving the cone C, from this it follows that the
function h,(,) is non-negative and harmonic for the original random walk (Z(n)) killed
when leaving the cone C. Remark that to get this result neither convexity of the cone C
nor the irreducibility of the random walk (Z(n)) throughout the set £ is needed.

Under the additional condition on the cone C, when the angle between any two points
of $9=1 N C is smaller than 7, Duraj [6]) proved that for any u € $?~! N C, the probability
Py (74 (C) = +00) is non zero for some k € £ (see the proof of Proposition 1.1 of [6])).

Remark now that under our hypotheses, for any u € $¢~! N C there is an open and
convex cone C, satisfying the above additional condition of [6] and such that v € C. CC.
Hence, using the results of [6]), we get that for any u € $9~! N C, there is k € Z¢NC,
such that

hauy (k) = exp(a(u) - k)P (14(C) = +00) > exp(a(u) - k)Py(7,(Cy) = +00) > 0.

Since for any u € $¢~! N C, the function ha(uy is non-negative and harmonic for the
random walk (Z(n)) killed when leaving the cone C, and since we assume that the
random walk (Z(n)) is irreducible on Z? N C, by the minimum principle for harmonic
functions, this proves that for any v € $?~! N C, the function ha(u is strictly positive
everywhere in &. O

Proof of Theorem 2.2: This theorem is a consequence of Corollary 3.2, Lemma 3.3,
Lemma 3.5 and Lemma 3.4: Under the hypotheses (Al), by Corollary 3.2, for any

r=(ry,...,rq) €D and k,m € 74,

1 xF — Fy ()
GC(k,m) = W \/l;vll_’r1 ce /:le_lrd m de‘l .. .dxd.

By Lemma 3.3, for any k € £ and u € $71 NC, and some ¢ > 0, the function z — ¥ (z) =
x¥ — Fy(r) can be continued as an analytic function to the multicircular set

{x=(x1,...,2q) €CL: |1 —a1(u)| <€, ..., |Tq — 24(u)| < €}.

And moreover, if the condition (A2) is also satisfied, then by Lemma 3.5, for any k£ € £
and u € $¢! N C, according to the definition of the function F}

U (r(u)) = 7" (u) = Fi(r(u)) = hagu)(k) # 0.

Under the hypotheses (A1) and (A2), for any u° € $9~! N C, the conditions of Lemma 3.4
are therefore satisfied and consequently, (2.3) holds.
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