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Markov dynamics on the Thoma cone: a model of
time-dependent determinantal processes with
infinitely many particles

Alexei Borodin* Grigori Olshanskif

Abstract

The Thoma cone is an infinite-dimensional locally compact space, which is closely
related to the space of extremal characters of the infinite symmetric group S. In
another context, the Thoma cone appears as the set of parameters for totally positive,
upper triangular Toeplitz matrices of infinite size.

The purpose of the paper is to construct a family {X(z’z/)} of continuous time
Markov processes on the Thoma cone, depending on two continuous parameters z
and z’'. Our construction largely exploits specific properties of the Thoma cone re-
lated to its representation-theoretic origin, although we do not use representations
directly. On the other hand, we were inspired by analogies with random matrix the-
ory coming from models of Markov dynamics related to orthogonal polynomial en-
sembles.

We show that processes X(==) possess a number of nice properties, namely: (1)
every X(*") is a Feller process; (2) the infinitesimal generator of X **"), its spec-
trum, and the eigenfunctions admit an explicit description; (3) in the equilibrium
regime, the finite-dimensional distributions of X (=2) can be interpreted as (the laws
of) infinite-particle systems with determinantal correlations; (4) the corresponding
time-dependent correlation kernel admits an explicit expression, and its structure
is similar to that of time-dependent correlation kernels appearing in random matrix
theory.
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1 Introduction

The first two subsections of the introduction contain short preliminary remarks and
a few necessary definitions. Next we state the main results of the paper, Theorems
1.2 and 1.3. Then we describe the method of proof and make a comparison with some
related works.
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Markov dynamics on the Thoma cone

1.1 Preliminaries: Markov processes related to orthogonal polynomials

It is well known that for each family of classical orthogonal polynomials pg, p1, p2, - - -,
there exists a second order differential operator D, which preserves the space of poly-
nomials and is diagonalized in the basis {p, }:

Dpn:mnpn7 n:07]‘727"'7

where 0 = mg > my > mo > ... are the eigenvalues. Let W (z) be the weight function
of {p,} and supp W be its support. Operator D determines a diffusion Markov pro-
cess X on supp W with W (z)dz being a symmetrizing measure, hence also a stationary
distribution.

All these objects, family {p, }, operator D, and Markov process X, have multidimen-
sional analogs:

Namely, fix N = 2,3,.... From {p,} on can construct a family of symmetric polyno-
mials in N variables indexed by partitions v of length at most IV, as follows:

det[py,+ n_i(z;
pu(x1,...,xN) = V([Zlf., I(Nj))]

where the determinant in the numerator is of order N and

V(zy,...,xn) = H (x; — xj).

1<i<j<N

These polynomials form a basis in the space of symmetric polynomials. Next, the role
of D is played by the second order partial differential operator

1
Dnim Dy 4.+ Duy) Viar,...,on) — const
N ) (Dgy + -+ Dy ) V(z1,...,2n) — consty,

where D,, denotes a copy of D acting on variable z; and
consty =mg+---+my_1.

Although the coefficients of Dy in front of the first order derivatives have singular-
ities on the diagonals x; = z;, the operator is well defined on the space of symmetric
polynomials and is diagonalized in the basis {p, }:

N
Dnp, =mup,, — my = Z(muiﬂvﬂ' — my—j).
i=1

Finally, one can use Dy to define a diffusion process X on the space of N-point con-
figurations contained in supp W C R. Again, this process has a symmetrizing measure,
with density

N
HW((EZ) V2(xy,...,xN).
i=1

This construction is well known in random matrix literature. The case of Hermite
polynomials arises from Dyson’s Brownian motion model [16]. Some other examples
can be found in Konig [25]. The construction also works for some families of discrete
orthogonal polynomials, only then X is a jump process.

In the present paper, we make a further step of generalization leading to a two-
parameter family of infinite-dimensional, continuous time Markov processes X (=2,
which are related to the Laguerre polynomials. These words can bring the reader to
believe that the processes X (") are obtained from the finite-dimensional Laguerre
processes Xy by a large-N limit transition, but this is not true. Actually, the connection
between X (**')’s and X y’s is of a different kind: informally, one can say that the former
are related to the later by analytic continuation in two parameters, dimension /N and
the continuous parameter entering the definition of the classical Laguerre polynomials.

EJP 18 (2013), paper 75. ejp.ejpecp.org
Page 2/43


http://dx.doi.org/10.1214/EJP.v18-2729
http://ejp.ejpecp.org/

Markov dynamics on the Thoma cone

1.2 The infinite-dimensional Laguerre differential operator and the z-measures

The operator in question, denoted by ©(=%) serves as the pre-generator of process
X (=2, Initially, ©(=7) is defined in the algebra of symmetric functions, Sym, which
replaces the algebra of N-variate symmetric polynomials. The elementary symmetric
functions e, es,... are algebraically independent generators of Sym; we use them as
independent variables and define D) Sym — Sym as a second order differential

operator
n—1 82
(2.2") _ m—_1-—9 L =
D > (Z( n k)ean—1 k€k> dez

n>1 \k=0

n—1
82
+2 Z (Z(n/ +n—1-— 2]{7)6n/+n1k6k> W (11)

n’/>n>1 \k=0

oo
+ nz::l (—nen+(z—n+1)(z —n+ l)en_l)%
depending symmetrically on two complex parameters z and 2’. Recall that the classical
Laguerre polynomials depend on a continuous parameter (the “Laguerre parameter”)
and so does the N-variate Laguerre operator Dy. The origin of operator D) g
explained in Olshanski [32]: it is obtained from Dy by formal analytic continuation with
respect to NV and the Laguerre parameter.
Operator D7) ig diagonalized in a special basis of Sym formed by the so-called La-
guerre symmetric functions. These functions, denoted by 2,(,2’2/), depend on parameters
(z,2') and are indexed by arbitrary partitions v = (v1,vs,...). One has

9=NelE= ) = _p1gE) = At (1.2)

As shown in [32], the Laguerre symmetric functions form an orthogonal basis in a
Hilbert L? space. Let us explain briefly this point (for more detail, see [32] and Section
8.4 below).

So far we treated Sym as an abstract commutative algebra, freely generated by
elements ey, es, ..., but now we embed it into the algebra of continuous functions on a
topological space, called the Thoma cone and denoted by O:

Q:{wh%,”ﬁh&wgﬁeR“waxR:

aZaz 20, BB 20, Y ai+y Bi<d)

Note that the space Q is locally compact and has infinite dimension in the sense that

its points depend on countably many continuous parameters. The way of converting

elements I’ € Sym into continuous functions F'(w) on Q is described in Section 7.4.
Next, we impose the following condition on the parameters:

Condition 1.1. Either both parameters z and z' are complex numbers with nonzero
imaginary part and 2’ = z, or both parameters are real and contained in an open unit
interval of the form (m,m + 1) for some m € Z.

This is equivalent to requiring that (z + k)(z' + k) > 0 for every k € Z. In particular,
Condition 1.1 implies that 2z’ and z + 2’ are real, so that the coefficients of operator
©(=2") are real.

It was shown in [32] that for every (z,z’) satisfying Condition 1.1, there exists a
unique probability distribution M (%) on Q) such that all elements of Sym produce
square integrable functions on Q with respect to measure M (=2), and the Laguerre
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functions 2(;.,2’) are pairwise orthogonal with respect to the inner product of the Hilbert
space LQ(Q M(Z’z’)). In other words, M (*:2") serves as the orthogonality measure for the
Laguerre symmetric functions. The measures M (z:2") appeared even earlier in connec-
tion with the problem of harmonic analysis on the infinite symmetric group; we call
them the z-measures on the Thoma cone.

A difficulty of working with the Laguerre operator ©(2) is that its domain as defined
above consists of unbounded functions (more precisely, all the nonconstant functions
from Sym are unbounded functions on Q). To overcome this difficulty we modify the
domain of definition of the operator in the following way.

For a triple w = (o, 8,9) € Q, write |w| := 0. Let F stand for the space of functions
on spanned by the functions of the form

e "l F(w), F e Sym, r>0.

Such functions are bounded; even more, they vanish at infinity. On the other hand,
D(%%) operates on F in a natural way: here we use the fact that |w| = e;(w), so that
each function from F is expressed through variables ej,es, . ...

1.3 Main results

Given a locally compact separable metrizable space F, denote by Cy(E) the Banach
space of real continuous functions on F, vanishing at infinity, with the supremum norm.
A Feller semigroup is a strongly continuous operator semigroup 7'(t) on Cy(FE) afforded
by a transition function P(¢;z,dy) (such that P(¢; z, -) is a probability measure),

TONE) = [ Pltnd)iw),  we B feCy®)
yeE
A Feller semigroup gives rise to a Markov process on F with cadlag sample trajectories,
called a Feller process.
Throughout the paper we assume that (z, z’) satisfies Condition 1.1.

Theorem 1.2. (i) The differential operator ®(**), viewed as an operator on C($) with
domain F, is dissipative, and its closure serves as the generator of a Feller semigroup
on Cy(Q), which we denote by T=%) (t).

(ii) The corresponding Feller Markov process X (:2") has a unique stationary distri-
bution, which is the z-measure M (%),

Proof is given in Section 8.

Claim (ii) shows that the z-measures M (**) can be characterized as the stationary
distributions of Markov processes X (*:=).

Taking as the initial distribution for Markov process X (=7 jts stationary distribution
we get a stationary in time stochastic process, which we denote by X2 Theorem 1.2
is complemented by the following result, established in Section 9:

Theorem 1.3. X**") can be interpreted as a time-dependent determinantal point pro-
cess whose correlation kernel can be explicitly computed.

Let us explain this claim. Consider the punctured real line R* := R\ {0} and the
space Conf(R*) of locally finite point configurations on R*. The stationary distribution
M=) can be interpreted as a probability measure on Conf(R*). More generally, for
any finite collection ¢; < --- < t,, of time moments, the corresponding finite-dimensional
distribution M (=) (t1,...,t,) of stochastic process X 2" can be interpreted as a prob-
ability measure on the space Conf(R* U ---UR"). This makes it possible to describe

n
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M (Z’Z')(tl, ..., ty) in the language of correlation functions. The determinantal property
claimed in the theorem means that the correlations functions are given by n x n minors
extracted from a certain kernel. The kernel in question, denoted by K (=) (z,s;y,t), has
as arguments two space-time variables, (z, s) and (y,t), where s € R and ¢t € R are time
moments, while x € R* and y € R* are space positions.

The kernel K (=) (z,s;y,t) appeared first in our paper [11], but there it was derived
as the result of a formal limit transition, without reference to an infinite-dimensional
Markov process. We called K(z’z')(x, s;y,t) the extended Whittaker kernel to emphasize
a similarity with the well-known dynamical kernels from random matrix theory, the
“extended” versions of the classical sine, Airy, and Bessel kernels (see Tracy-Widom
[400).

1.4 Method of Markov intertwiners

The results stated above, together with those of [32], were announced without proofs
in the note Olshanski [31]. The scheme of the initial proof of Theorem 1.2 was the
following:

+ Start with the semigroup 7*#)(t) in the Hilbert space L2(Q, M(**")) generated by
the closure of operator ©(==) and show that 7(**") (t) is positivity preserving.

+ Show that 7(*=) () preserves functions from Cy ().

* Show that the topological support of M (=:2") is the whole space Q.

The third claim means that the natural map Cy(€2) — L2(Q2, M(*=)) is injective, so that
restricting 7= (t) to Cy () gives the desired Feller semigroup 7= (t).

In the present paper, we use a different approach, based on the method of Markov
intertwiners proposed in Borodin-Olshanski [13], combined with the main idea of an-
other recent paper, Borodin-Olshanski [14]. To explain this approach, we have first to
briefly review what we did in [13].

That paper deals with the Gelfand-Tsetlin graph GT describing the branching rule
for the irreducible characters of unitary groups U(N). The graph is graded, and its Nth
level GTy is a countable set, identified with the dual object to the unitary group U(N).
The graph structure determines a a sequence of stochastic matrices A?, A3, ..., where
the Nth matrix A%“ has format GT 1 x GT and is viewed as a “link” connecting the
(N + 1)th and Nth levels of graph GT. The boundary of graph GT is defined as the en-
trance boundary for the inhomogeneous Markov chain with varying state spaces GTy,
discrete time parameter ranging over {...,3,2 1}, and transition function given by the
links. The boundary serves as the space of parameters for the extremal characters of
the infinite-symmetric group U(co); this space is a connected, infinite-dimensional lo-
cally compact space. Now, the idea is to find a family {Tn(¢t) : N = 1,2,...} of Feller
semigroups, acting on the spaces Cy(GTy) and compatible with the links in the sense
that

Ty (AN = AR TN (), N=1,2,..., t>0

(here the operators Tv1(t) and Ty (t) are viewed as matrices of format GT 1 X GT v 41
and GT y x GTy, respectively). One can say that the links serve as Markov intertwiners
for the semigroups Tn(t). Given such a family of semigroups, a simple (essentially
formal) argument shows that it gives rise to a “limit” Feller semigroup 7. (¢) generating
a Feller process on the boundary. We showed in [13] that there is quite a natural way to
construct requiring pre-limit semigroups 7y (¢) depending on four additional continuous
parameters, and so we obtain a four-parameter family of limit Feller processes on the
boundary.
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In the present paper we show that a similar approach works for the Thoma cone Q.
A nontrivial point is what is a suitable substitute of the Gelfand-Tsetlin graph. As is well
known, a natural analog of the Gelfand-Tsetlin graph is the Young graph, which is the
branching graph of the symmetric group characters. The boundary of the Young graph
is an infinite-dimensional compact space (2, called the Thoma simplex, and Q appears
as the cone built over (2. Although harmonic analysis on the infinite symmetric group
deals with the Thoma simplex and probability measures thereof, things go simpler when
objects living on 2 are “lifted” to Q; this was the main reason for working with the
Thoma cone. However, () itself is not a boundary of a branching graph, which was an
evident obstacle for extending the method of [13].

A solution was found due to the results of [14], where we showed that Q can be
identified with the entrance boundary of a continuous time Markov chain on the set Y of
all Young diagrams. This fact enabled us to apply the formalism of Markov intertwiners
with appropriate modifications; in particular, the discrete index N = 1,2, ... is replaced
by continuous index r ranging over the half-line R~ .

In one direction, the present work goes further than [13], because for the processes
related to the Gelfand-Tsetlin graph, a result similar to Theorem 1.3 is yet unknown.

1.5 Comments

It is natural to compare the results of the present paper to those of Borodin—-Olshanski
[12], [13], and Borodin-Gorin [5]. In all four papers the authors construct a Feller
Markov process on an infinite-dimensional boundary of a “projective system”.

The process of [12] can be obtained by a normalization of the one we construct here,
much similar to the way the Brownian Motion on the sphere can be obtained from that
in the Euclidian space. However, the stationary distribution of the normalized process
does not define a determinantal point process. Also, in that case the state space is
compact, which is much easier to deal with from the analytic viewpoint.

On the other hand, the process of the present paper is a certain scaling limit of that
from [13], but in the case of [13] the situation is more complicated and we were not able
to prove there that the time-dependent correlation functions of the equilibrium process
are determinantal (we prove such a statement in this work). We also do not dispose of
an explicit eigenbasis for the generator there, in contrast to (1.2) above.

The process considered in [5] was proven to have time-dependent determinantal
structure but it does not possess a stationary distribution, unlike the three other ones.
Also, the underlying state space is quite different as its coordinates live on a lattice, not
on the real line.

Overall, the Markov process we consider in the present paper is the only one so
far that is proven to have all the nice properties one would like to carry over from
the well-known finite dimensional analogs, i.e. Feller property, existence of a station-
ary distribution, an explicit description of the (pre)generator and its eigenbasis, and
determinantal formulas for the time-dependent correlations.

To the best of our knowledge, such completeness of the picture was not achieved in
the study of infinite-particle versions of Dyson’s Brownian Motion Model that are also
expected to have determinantal time-dependent correlations, see Jones [20], Katori-
Tanemura [21], [22], [23], Osada [34], [35], Spohn [38].

1.6 Covering Markov process

Informally, both the Markov process X (:2") on the Thoma cone and its relative, the

Markov process on the boundary of the Gelfand-Tsetlin graph GT, studied in our paper
[13], may be viewed as interacting particle processes with nonlocal (or long-range)
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interaction. On the other hand, as shown in [13], the process on the boundary of GT is
“covered” by a certain Markov process with local interaction, living on the path space
of GT. In the companion note [15] we describe a curious model which conjecturally
provides a similar “covering” process for X (=2") If the conjectural claims stated in [15]
hold true, this model leads to an alternative approach to our processes X (=:2") which
looks simple and intuitively appealing.

1.7 Organization of the paper

In Section 2 we recall basic facts about Feller semigroups and their generators, and
state a remarkable general theorem from Ethier-Kurtz [18], which gives a convenient
sufficient condition on a matrix of jump rates ensuring that it generates a Feller Markov
chain.

In Section 3 we review necessary definitions and facts concerning convergence of
Markov semigroups, taken again from Ethier-Kurtz [18].

Sections 4 and 5 are devoted to the formalism of Markov intertwiners (here we
present a minimal necessary material and refer to [13] for more details).

In Section 6 we apply the method of Markov intertwiners to constructing a concrete
one-dimensional diffusion process; our goal here is to present all the steps of the main
construction in a simplified situation.

Short Section 7 introduces the Thoma cone and some related objects.

Long Section 8 is devoted to the proof of Theorem 1.2; the argument is developed in
strict parallelism with that of Section 6.

Section 9 contains the proof of Theorem 1.3.

Finally, in Section 10 we briefly describe a Plancherel-type degeneration of our main
construction.

2 Feller semigroups

Let FE be a locally compact, noncompact, metrizable separable space. Denote by
C(F) the Banach space of real-valued continuous functions on E with the uniform norm

IfIl = sup [ f(z)].
rel

Let Cy(E) C C(F) denote its closed subspace formed by the functions vanishing at
infinity, and let C..(E) be the dense subspace of C(E) consisting of compactly supported
functions.

If F is a discrete countable space, then the continuity requirement disappears, Cy(E)
becomes the space of arbitrary real functions on F vanishing at infinity, and C.(E)
becomes the subspace of finitely supported functions.

Definition 2.1. A Feller semigroup {T(t) : t > 0} is a strongly continuous, positive,
conservative contraction semigroup on Cy(F), see [18, p. 166].

Note that in [18], the conservativeness condition is stated in terms of the semigroup
generator. Here are two equivalent reformulations of this property (see also Liggett
[27, Chapter 3]:

e For any fixed x € F and t > 0, one has
sup{(T'(¢)f)(x) : f € Co(E), 0< f<1} =1
(if E is compact, then this simply means that 7'(¢) preserves the constant function

1).

EJP 18 (2013), paper 75. ejp.ejpecp.org
Page 7/43


http://dx.doi.org/10.1214/EJP.v18-2729
http://ejp.ejpecp.org/

Markov dynamics on the Thoma cone

* The semigroup admits a transition function, where we mean that a transition func-
tion P(t | x, -) is a probability measure (not a sub-probability one!) for all ¢ > 0
and z € E.

Assume now that F is a countably infinite set and Q = [Q(a, )] is a matrix of format
E x E such that

Q(a,b) > 0 forall a # b and —Q(a,a) = > Q(a,b) < +oc forall a € E. (2.1)
b: b#a

Then there is a constructive way to define a semigroup { Puin(t) : ¢ > 0} of substochastic
matrices, which provides the minimal solution to Kolmogorov’'s backward and forward

equations, p p
ZP(t)=QP(t), = P(t) = P()Q,

see Feller [19] and Liggett [27, Chapter 2].

Definition 2.2. One says that Q is regular if the matrices Py, (t) from the minimal
solution are stochastic.

If the Q-matrix is regular, then P,,;,(¢) is a unique solution to both the backward and
forward Kolmogorov equations. Qualitatively, regularity of the ()-matrix means that the
Markov chain is non-exploding: one cannot escape to infinity in finite time.

Recall a few general notions (see Ethier-Kurtz [18, Chapter 1, Sections 1-3]). Any
strongly continuous contractive semigroup on a Banach space is uniquely determined
by its generator, which is a densely defined closed dissipative operator. We will denote
generators by symbol A (possibly with additional indices), and Dom A will denote the
domain of A. A core of a generator A is a subspace 7 C Dom A such that the closure of
the operator A|r (the restriction of A to F) coincides with A itself; thus A is uniquely
determined by its restriction to a core. It often happens that an explicit description of
Dom(A) is unavailable but one can write down the action of A on a core F, and then the
pre-generator A|r serves as a substitute of A.

We will need a result from Ethier-Kurtz [18] which provides a convenient sufficient
condition of regularity together with important additional information:

Theorem 2.3. Let E be a countably infinite set and ) = [Q(a, b)] be a matrix of format
FE x FE satisfying (2.1). Assume additionally that Q has finitely many nonzero entries in
every row and every column, and there exist strictly positive functions v(a) and n(a) on
FE that tend to o0 at infinity and are such that

—Q(a,a) < Cvy(a), Va€kE, (2.2)
1
Q- < Q pointwise (2.3)
Yo
®@n < Cn pointwise 2.4)

where C is a positive constant and, for an arbitrary function f(a) on E, the notation Q f
means the function

@N(@) = Qa0 fb) = Y Qa,b)(f(b)— f(a)),

beE bEE, ba

the sum being finite because of the row finiteness condition.
Under these hypotheses we have:
(i) Q is regular and so determines a Markov semigroup P(t).
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(ii) This semigroup induces a Feller semigroup {T'(t) : t > 0} on Cy(E).

(iii) Let A denote the generator of T(t); its domain Dom(A) consists of those func-
tions f € Cy(E) for which Qf € Cy(E). Moreover, A = (Q on Dom A.

(iv) The subspace C.(E) C Cy(E) of compactly supported functions is a core for A.

Proof. This is an adaptation of Theorem 3.1 in [18, Chapter 8], which actually holds
under less restrictive assumptions. O

3 Convergence of semigroups and Markov processes

3.1 Convergence of semigroups

Let I be one of the sets R~ (strictly positive real numbers) or Z-( (strictly positive
integers). Assume that {&,. : r € I} is a family of real Banach spaces, %, is one
more real Banach space, and for every r € I we are given a contractive linear operator
T+ Loo — 2. If f is a vector of one of these spaces, then || f|| denotes its norm.

Definition 3.1. We say that vectors f, € %, approximate a vector f € £, and write
fr— fif

lim [|f, — = f|| = 0.

T—00

Definition 3.2. Let {T.(¢) : t > 0} and {7,(t) : t > 0} be strongly continuous con-
traction semigroups on %, and .%,. We say that the semigroups T,.(t) approximate the
semigroup To(t) and write T,.(t) — Tso(t) if

lim sup |[|T.(t)m-f — mTeo(t)f||=0  forall f € ¥, and anyty > 0. (3.1)
T—00 0<t<tq
Our aim is to check this condition using an appropriate convergence of semigroup
generators. So let A, and A, denote the generators of the above semigroups and let
Dom(Aw ), Dom(A4,) be the domains of the generators.

Definition 3.3. Fix a core ¥ C Dom(A). We say that the operator A |r is approx-
imated by the operators A, if for any vector f € F one can find a family of vectors
{fr € Dom(A,) : r € I} such that f,. — f, and A, f, = Axf asT — oo.

In other words, this kind of operator convergence means that every vector from the
graph of A, |r can be approximated by vectors from the graphs of the operators A,..

Theorem 3.4. Let T (t), T,-(t), Ao, A, and F be as above. If A, |r is approximated
by the operators A,, then T, (t) — Two(t) in the sense of Definition 3.2.

Proof. For I = Z-, this is part of Ethier-Kurtz [18, Chapter 1, Theorem 6.1]. The
case I = R.( is immediately reduced to the case I = Z-(, because condition (3.1) is
equivalent to saying that the same limit relation holds along any sequence of positive
real numbers tending to +oo. O

3.2 Convergence of Markov processes

Below we use the term Markov process as a shorthand for a Markov family which
may start from any given point of the state space or from any given initial probability
distribution. We are dealing exclusively with processes stationary in time and with
infinite life time.

Given an initial distribution M (0) of a Markov process on a space F, one may speak
about its finite-dimensional distributions M (¢4, ..., tx) corresponding to any prescribed
time moments 0 < t; < --- < tx, k = 1,2,... . Every such distribution M (¢,...,tx) is a
probability measure on the k-fold direct product E¥ = E x --- x E.
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Let F be a locally compact metrizable space and T'(¢) be a Feller semigroup on
Co(E); then T'(t) gives rise to a Markov process X (t) on E with cadlag sample trajecto-
ries, see Ethier-Kurtz [18, Chapter 4, Section 2]. The finite-dimensional distributions of
X (t) are determined by the semigroup 7'(¢) in the following way: For arbitrary functions
g1, -+, 9k € Co(E), define recursively functions hy, ..., ho by

b =gk, hr—1=gk—1 - (T(tk — tk—1)hi), ...
cey hl =4dg1- (T(tg — tl)hg), ho = T(tl)hh (32)

where dots mean pointwise product, so that h;_; is obtained by applying operator T'(¢t;—
tg—1) to hx—1 and then multiplying the resulting function by gx_1, etc. Then

<gl®®gkaM(tla7tk)>:<hOaM(O)>7 (33)

where the angle brackets denote the canonical pairing between functions and mea-
sures, and (g1 ® -+ ® gx)(z1,...,2%) = g1(71) ... gx(xx) for (x1,...,7) € E* (this is a
function from Cy(E*)).

Let X,.(t) and X (t) be Markov processes with state spaces F, and F, respectively (as
before, r ranges over the index set I, which is either R~ or Z-). Assume that F is a
locally compact metrizable separable space and each F. is realized as a discrete locally
finite subset of E. Further, assume that as » — oo, F, becomes more and more dense in
FE; more precisely, we postulate that any probability measure P on F can be represented
as the weak limit w-lim, _, ., P, where P, is a probability measure supported by F,.

Definition 3.5. Under these assumptions we say that the processes X,.(t) approximate
the process X (t) and write X,.(t) — X (¢) if whenever an initial distribution M (0) for the
process X (t) is represented as a weak limit of a family {M,(0)} of initial distributions
of processes X ,.(t), we have
w- lim Mr(tl, ce ,tk) = M(tl, e 7tk)7
r—00

meaning weak convergence on E* of the finite-dimensional distributions corresponding
to any given time moments 0 < t; < --- <tp, k=1,2,....

Corollary 3.6. Under the above assumptions, assume additionally that the Markov
processes X,.(t) and X (t) come from some Feller semigroups on the Banach spaces
%, = Cy(E,) and .£ = Cy(E), respectively. Further, let the projection ©, : £ — £, be
defined as the restriction map from FE to E,.

If the hypotheses of Theorem 3.4 are satisfied, then X,.(t) — X (t) in the sense of
Definition 3.5.

Note that =, is well defined as a map from Cy(F) to Cy(E,) because E, is assumed
to be locally finite, so that if a sequence of points goes to infinity along F,. then it also
goes to infinity in F.

Proof. It suffices to prove that

rli)nolo<gl PR ®gk7MT(t17 o 7tk)> = <gl K- gk7M(t17 o 7tk)> (34)
for any collection ¢y, ..., gr € Co(E), because the functions of the form ¢; ® - - - ® g, are

dense in Cy(EF).
Let hy,...,ho € Cy(E) be defined as in (3.2) and, for each r € I, let hy,, ..., ho, €
Co(E,) be defined in the same way, starting from the collection

9gi,r ‘= 777’(91)7 92,r ‘= 7T7‘(92)7 coes Gkyr &= Wr(gk)-
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By virtue of (3.3), the desired limit relation (3.4) is equivalent to
1 (o, M, (0) = (ho, M(0))
Since w-lim,_,», M,-(0) = M (0) by assumption, it suffices to prove that
lim [ho —mrhol| = 0.

To do this, we prove step by step that

lim ||hi;7“ - 7TThiH = O,

T—>00
for i = k,...,0, where each transition i — 7 — 1 is justified by making use of Theorem
3.4. O

This argument is patterned from the proof of Theorem 2.5 in [18, Chapter 4]. Note
also that another kind of convergence is established in [18, Chapter 4, Theorem 2.11].

4 Feller projective systems
4.1 Links

Let F' and E be two measurable spaces. Recall that a Markov kernel linking E’ to
E is a function A( -, -) in two variables, one ranging over E’ and the other ranging over
measurable subsets of F, such that A is measurable with respect to the first argument
and is a probability measure relative to the second argument. We use the notation
A: E' --s F and call A a link between E’ and E.

If E'is a discrete set, then, setting A(z,y) := A(z, {y}), we may regard A as a function
on E’ x E. If both £’ and F are discrete, then A is simply a stochastic matrix of format
E' x E.

The operation of composition of two links E” --» E’ and E’ --+» E is defined in a
natural way: denoting the first link by Ag:' and the second one by Agl we have

(AL ALY (z,dz) = / AE (z, dy)AE (y, dz).
yekE’
In the discrete case this operation reduces to conventional matrix product.

The possibility of composing links makes it possible to regard them as morphisms
in a category whose objects are measurable spaces, see [14]. However, links are not
ordinary maps; this is why we denote them by the dash arrow.

Alink A : E' --» E takes a probability measure M on E’ to a probability measure
MAon E:

(MA)(dy) = M'(dx)A(, dy).
TzEE’
If both spaces are discrete then measures may be viewed as row-vectors and then the
product M A becomes the conventional product of a row-vector by a matrix.

Dually, A determines a contractive linear map B(E) — B(E’) between the Banach

spaces of bounded measurable functions, denoted as F' +— AF":

(AF)(x) = Az, dy)F(y).
yek

In the discrete case, functions may be viewed as column-vectors and then AF becomes
the conventional product of a matrix by a column-vector.

We say that a link A : £/ — E between two locally compact spaces is a Feller link if
the corresponding linear map B(E) — B(FE’) sends Cy(E) C B(E) to Co(E’) C B(E').

If F is discrete, then this condition means that for any fixed y € F, the function
x = A(z,y) := Az, {y}) on E’ lies in Cy(E").
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4.2 Projective systems and boundaries

Let, as above, I denote one of the two sets R~ or Z~ (. By a projective system with
index set I we mean a family {E, : r € I} of discrete spaces together with a family of
links {A’,Z' : E. --» E, : v > r}, where every E, is finite or countably infinite, and for
any triple 7 > r’ > r of indices one has A7, A” = A”"; see [14]. If I = Z-,, then it
suffices to specify the links A;”/ for neighboring indices ' = r + 1 and then set

v AT r+1
AT = AT AT

for arbitrary couples r’ > r.

(The above definition is applicable to more general ordered index sets but we would
like to avoid excessive formalism. For the purpose of the present paper we need the
continuous index set I = R;. Concrete projective systems with discrete index sets
are considered in [13] and [14]. In some general considerations (see below) the case
I = R~ is readily reduced to that of [ = Z~.)

Following [14], we define the boundary E., of a projective system {ET,A;'} in the
following way. Consider the projective limit space yLnM(ET), where M(E,) stands
for the set of probability measures on E, and the limit is taken with respect to the
projections M(E,.) — M(E,) induced by the links A7’ . Assuming that the projective
limit space is nonempty, we take as F, the set of its extreme points.

We refer to [14] for more details. Note that M(E,) may be viewed as a simplex
with vertex set E,, and every projection M(E, ) — M(E,) is an affine map of simplices
(that is, it preserves barycenters), so our projective limit space is a projective limit of
simplices.

By the very definition of projective limit, an element of yLnM(ET) is a family {M, €
M(E,) : r € I} of probability measures satisfying the relation M, A’ = M, for every
couple of indices 7’ > r. Such a family is called a coherent system of measures.

As explained in [14], there is a canonical bijection

M(Ew) +— lim M(E,), (4.1)

where M(E,,) denotes the space of probability measures on E.,. This means that for
every r € I there is alink A2 : E., — F, such that the correspondence M, — {M, :r €
I} given by M, := M., A% establishes a one-to-one correspondence between probability
measures on the boundary and coherent families of probability measures. We say that
M is the boundary measure for the coherent system {M,.}.

Obviously, the links AY° are compatible with the links A;l in the sense that

’
AYAI = A® foranyr’ > 7.

Observe that in the case of I = R-( the boundary does not change if in the above
construction we will assume that the indices range along an arbitrary fixed sequence
of strictly increasing real numbers converging to +oco. This enables one to reduce the
case I = Ry to that of I = Z-(. For further reference, let us call this simple trick
discretization of the index set.

4.3 Running example: The binomial projective system B

In this illustrative example taken from Borodin-Olshanski [14], the index set I is
R.o; for every index r € R.( the corresponding discrete set E, is a copy of Z, :=
{0,1,2,...}; and for every two indices r’ > r the corresponding link Z, --» Z is given

by
BAT (1,m) = m'(ll'm)' (%)m (1 - %)lim, I,meZy.
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Note that A” (I, - ) is a binomial distribution on the set {m : 0 < m < I}. For this reason
we call this system the binomial projective system.

As shown in [14], its boundary E, can be identified with the halfline R, (the set of
nonnegative real numbers) and the links A : Ry — Z, are given by Poisson distribu-
tions:

(Ta?)m

m)!

BAS (2,m) = 7" ; zeRy, meZ,.

4.4 Feller projective systems

Let {E,, Af} be a projective system as defined above. Equip the boundary F, with
the intrinsic topology — the weakest one in which all functions of the form

r—= AX(x,y), rel, yekE,

are continuous. We say that {E,., AZZ/} is a Feller system if the following three conditions
are satisfied:

(1) All links A’ are Feller.

(2) The boundary F is a locally compact Hausdorff space with respect to the in-
trinsic topology.

(3) In this topology, all links AS° are Feller.

Note that under condition (1), the definition of the intrinsic topology is not affected
by discretization of the index set, which entails that the intrinsic topology is automati-
cally metrizable with countable base.

As an illustration, let us check that the binomial projective system from our running
example (see Section 4.3 above) is a Feller system.

Indeed, from the very definition of the “binomial” links A:/ and “Poissonian” links
A% it is clear that they are Feller links. It remains to check that the intrinsic boundary
topology on R is the conventional topology and so is locally compact.

By the very definition, the intrinsic topology is the weakest one in which all the
functions = — AS°(xz, m), where parameter r ranges over R, and parameter m ranges
over Z., are continuous. We will prove a stronger claim: even if only m varies but
r > 0 is chosen arbitrarily and fixed, then the corresponding topology coincides with
the conventional one.

To do this, consider the map R4 — [0, 1]°° assigning to = € R, the sequence

ra)™

{am(z) :m e Z,}, am () == A (x,m) = e—m( -

This map is injective, for x is recovered from {a,,(z)} from the identity

Z smam(:c) — e(sfl)rx.
m=0

By the very definition, the weakest topology on R making all the functions a,,(z) con-
tinuous is exactly the topology induced by the embedding of R, into the cube [0,1]*°
equipped with the product topology.

Observe now that the cube [0, 1]* is compact and the above map extends by conti-
nuity to the one-point compactification R4 U {4+00} of R, by setting a,,(+oc) = 0 for
all m. Obviously, the extended map is injective, too. Therefore, it is a homeomorphism
onto a closed subset of [0,1]°°. This implies the desired claim.
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4.5 The density lemma
If {E,,A” } is a Feller projective system with boundary .., then the subspace

U ASOCO(ET) - CO(EOO)

rel

is dense in the norm topology; see Borodin-Olshanski [13, Lemma 2.3]. Here A>XCy(E,)
denotes the range of the operator A° : Cy(E,) = Co(Eoo).

For further reference we call this assertion the density lemma. Its proof is simple;
it relies on the fact that for a locally compact space F, the vector space of (signed)
measures on F with finite total variation is the Banach dual to Cy(F).

Since C.(E;) is dense in Cy(E,) and the operator A : Cy(E,) - Cy(E) is contrac-
tive, the density lemma is equivalent to the assertion that the set of functions of the
form

x = A (z,y), rel, yekE,

is total in Cy(F+,) meaning that the linear span of these functions is dense.

For our running example, the latter assertion means that the set of functions
e "™ r>0, neZy

is total in Cp(R4). But here a stronger claim holds: it is not necessary to take all
r > 0, we may assume that r is fixed. In other words, for any fixed » > 0, the space
of polynomials in z multiplied by the exponential e~ is dense in Cy(R.); see [14,
Corollary 3.1.6] for a simple proof. Thus, in this situation, A>XCy(E,) C Co(Ex) is
dense for any fixed r. However, this is a special property of the projective system under
consideration; for instance, it does not hold in the context of [13].

4.6 Approximation of boundary measures

Our definition of the boundary measure M, as a limit of a coherent system of mea-
sures M, was purely formal. Here we show that, under a suitable additional assumption,
M is a limit of {M,.} in a conventional sense.

Let, as above, {E,, A:,} be a Feller projective system with boundary F,,, and adopt
the following assumption:

Condition 4.1. For every r € I there exists an embedding ¢, : E,. — E such that:
(i) The image ¢..(E,) is a discrete subset in E.
(ii) For any fixed s € I and any fixed y € E,

lim sup |A¢(z,y) — A (@r(2), y)| = 0.
T xcE,
So far our measures lived on varying spaces. Now, using the maps ¢,, we can put
all them on one and the same space, the boundary F,. Namely, we simply replace M,
with its pushforward ¢,.(M,.), which is a probability measure on E,. A natural question
is whether the resulting measures converge to M., and the next proposition gives an
affirmative answer.

Proposition 4.2. Assume that Condition 4.1 is satisfied. Let {M, : r € I} be a coherent
system of probability distributions and M., be the corresponding boundary measure.
As r — oo, the measures ¢, (M, ) converge to M, in the weak topology.

Note that for this proposition, part (i) of the condition is not relevant, but it will be

used in the sequel (see Section 5.2).
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Proof. We have to show that for any bounded continuous function F’
(Fyor(My)) = (F, Moo).

Since all the measures in question are probability measures, we may replace the weak
convergence by the vague convergence, that is, we may assume that F' lies in the space
Co(Ex). Next, we apply the density lemma (see Section 4.5), which enables us to
further assume that F' has the form F(x) = A(z,y) for some fixed s € I and y € E;.
Then we get
(PM) = [ Maldo)A (w.9) = M)
S

On the other hand,
<F, QOT(MT» = <F ° @r, Mr>~ 4.2)

Here the function F o ¢, lives on E,, and for x € E, one can write
(Fopr)(@) = F(er(z) = A7 (or(2), y) = Ag(z,y) +£(r,2),

where, by virtue of Condition 4.1, the remainder term &(r, z) tends to 0 uniformly on z,
as r — oo. Therefore, (4.2) equals

where the dots denote a remainder term converging to 0. This completes the proof. O

Example 4.3. Consider the projective system B introduced in Section 4.3. Recall that
then the index set I is R+, E, = Z for allr > 0, and the boundary E, is R,. Define
the map ¢, : E. - E, as
SOT(I) = T_ll7 le Z+7
and let us check that Condition 4.1 is satisfied.
Indeed, in our situation it means that that for fixed s > 0 and m € Z
lim sup |PAZ(1,m) — BA(r~1,m)| = 0. (4.3)

T—00 l€Z+

The explicit expressions for the links in question are (see Section 4.3):

= o (-2 e
(s2)™

BA® (z,m) = ™" , re€Ry, meZ,.

m!
In (4.3), set = r— !l and note that
I s\ i=m S\
(100, (1f7> :(1f7) 1400 Y).
(I —m)lyrm x ( Y )) r T ( +O0r ))
Therefore, (4.3) follows from the fact that (see [14, Lemma 3.1.4])

. S T _ .
lim (1 — 7) ™ =e "2 uniformly onz € R,.
r—>+00 r

For this example, Proposition 4.2 gives a specific recipe for approximating arbitrary
probability measures on R, by atomic measures supported by the grids r—'7Z,. .
5 Boundary Feller semigroups: general formalism

In this section, {E,, A:’} is a Feller projective system with index set I equal to R~
or Z-~g, and boundary F..
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5.1 Intertwining of semigroups

Let E' and E be two locally compact metrizable spaces, T"(t) and T'(t) be Feller
semigroups on Cy(E’) and Cy(E), respectively, and A : E’ --» E be a Feller link. Let us
say that A intertwines the semigroups 7”(¢t) and T'(¢) if

T'(t)A = AT(t), t>0, (5.1)
where both sides are interpreted as operators Cy(E) — Co(E").

Proposition 5.1. Assume that for every r € I we are given a Feller semigroup {T,(t) :
t > 0} on Cy(E,). Assume further that the links A,i/ intertwine the corresponding semi-
groups, that is, for any two indices ' > r

T (AL = A7 T (). (5.2)

Then the there exists a unique Feller semigroup {T(t) : t > 0} on E, such that AS®
intertwines T (t) and T, (t) for every r € I,

T ()AX = A®T, (), > 0. (5.3)

Proof. In the case I = Z- this assertion was established in [13, Proposition 2.4]. The
same argument works in the case I = R. O

We call the semigroup 7, (¢) constructed in the above proposition the boundary
semigroup. Now we are going to describe its generator.

We start with the simple observation that relation (5.1) has an infinitesimal analog:
namely, denoting by A’ and A the generators of the semigroups 7”(t) and 7'(¢) from
(5.1), one has

A : Dom(A) — Dom(A")

and
A'A = AA. (5.4)

In words, if a Feller link intertwines two Feller semigroups, then it also intertwines
their generators. Indeed, this is an immediate consequence of the very definition of the
semigroup generator.

Proposition 5.2. Let the semigroups T, (t) be as in the above proposition, T..(t) be
the corresponding boundary semigroup, and A, and A, denote the generators of these
semigroups. Take for each r € I an arbitrary core F,, C Dom(A,) for the operator A,;
then the linear span of the vectors of the form AS° f, where r ranges over I and f ranges
over F,, is a core for A.

Note that the action of A,, on such a core is determined according to (5.4), that is
A AX f=AYAf,  fecDom(A,). (5.5)

Proof. We will apply a well-known characterization of cores based on Hille-Yosida’s
theorem: Let A be the generator of a strongly continuous contraction semigroup on a
Banach space; a subspace F C Dom(A) is a core for A if and only if, for any constant
¢ > 0, the subspace (c—A).F is dense. The proof is simple (cf. [18, Chapter 1, Proposition
3.1]). Indeed, fix an arbitrary ¢ > 0. By Hille-Yosida’s theorem, the operator (¢ — A)_1
is defined on the whole space and bounded. Next, the closure of A|r coincides with A
if and only if the closure of (¢ — A|#)~! coincides with (¢ — A)~!, and this in turn just
means that (¢ — A)F, which is the domain of (¢ — A|#)~}, is dense.
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Take now as F the linear span of the union of the subspaces A°F,.. We already know
that F is contained in Dom(A).

By the criterion above, it suffices to prove that (¢ — A )F is dense in Cy(E ) for any
¢ > 0. We have

(¢ — Ax)F = span (U(c — AOO)Afo}"T> = span (U AX(c— AT).F,,) ,

rel rel

where the last equality follows from (5.5). On the other hand, we know that for every
r €1, (c— A.)F, is dense in Cy(F,), because F, is a core for A,. Therefore, the closure
of (¢ — A )F coincides with the closure of the subspace J,.; A;°Co(E,). But the latter
subspace is dense by Proposition 5.1. Therefore, (¢ — A )F is dense, too. O

Let us return to the basic intertwining relation (5.1). Under suitable assumptions,
one can check it on the infinitesimal level, as seen from the next proposition.

Proposition 5.3. Assume that:

* E’ and E are two finite or countably infinite sets;

e A : E' --» FE is a stochastic Feller matrix with finitely many nonzero entries in
every row;

* ' and () are two matrices of format E' x E' and E x E, respectively, satisfying
the assumptions of Theorem 2.3;

e {T'(t)} and {T'(t)} are the corresponding Feller semigroups afforded by that theo-
rem.

Then Q'A = AQ implies that T'(t)A = AT (t) for allt > 0.

Note that the assumptions on A, Q’, and @ imply that the products Q’A and AQ are
well defined and, moreover, these two matrices have finitely many nonzero entries in
every row.

Proof. See [13, Section 6.2]. O

We will use this result to check condition (5.2) from Proposition 5.1.

5.2 Approximation of semigroups

Here we are going to show that, under suitable additional assumptions, the bound-
ary semigroup 7. (t) that is afforded by the construction of Proposition 5.1 is approxi-
mated by semigroups 7,.(¢) in the sense of Definition 3.2.

We keep to the hypotheses of Proposition 5.1. Next, we assume that Condition 4.1
is satisfied and one more condition holds:

Condition 5.4. For every r € I, the space C.(E,) of finitely supported functions is
a core for the generator A, of the semigroup T,.(t). Moreover, this space is invariant
under the action of A,.

We set 4, = Co(E,), Zx = Co(FEx). Given a function f on E.,, we define the
function 7. f on E, by

(mr-f)(@) := flor(x)), ®€E,.
Since ¢,.(F,) is assumed to be a locally finite subset of F., (see part (i) of Condition
4.1), 7. maps %, into .%,.. Obviously, the norm of , is less or equal to 1.

Proposition 5.5. Under the above assumptions, T,(t) — Two(t) in the sense of Defini-
tion 3.2.
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Proof. Let A, be the generator of the boundary semigroup 7', (¢). By virtue of Theorem
3.4, it suffices to prove that the restriction of A,, to some core F is approximated by
the operators A,. As F we take the linear span of the subspaces A°C.(E,) C Co(Ex),
where r ranges over I. The second condition postulated above says that C.(E,) is a
core of A,; consequently, F is a core for A.., by virtue of Proposition 5.2.

According to Definition 3.3 we have to show that for any vector f € F one can find a
family of vectors f, € Dom(A,) such that the following two limit relations hold: f, — f
and A, f, = Asf asr — oo.

Without loss of generality we may assume that f € A%°g with g € C.(E;) for some
s € I. Next, for r > s we set f, := Alg and observe that it suffices to prove the first limit
relation only. Indeed, once we know that f,. — f with such a choice of {f.}, the second
limit relation, A, f, — A, f, follows simply by replacing g with A,g, because the links
intertwine the generators. We also use the fact that g € C.(E;) implies Asg € C.(Es)
(see the end of the second condition above).

We proceed to the proof of the convergence f. — f. By Definition 3.1, it means that

lim sup |fr(z) — f(er(x))] =0.

T—=0 xcE,

Without loss of generality we may assume that ¢ is the delta-function at a point y € Fj,
but then the desired limit relation holds by virtue of Condition 4.1. O

6 A toy example: the one-dimensional Laguerre diffusion

In this section we apply the abstract formalism described above to a construction of
the Laguerre diffusion process on the halfline R, generated by the differential operator

d2

d
xﬁJr(cfx)—

dx

(here ¢ > 0 is a parameter). This process is well known — it is related to the Bessel
process in the same way as the Ornstein-Uhlenbeck process is related to the Wiener
process, see, e.g. Eie [17]. Thus, the final result is by no means new. However, the de-
tailed exposition presented below will serve us as a preparation and a guiding example
for Section 8, where we establish the main results.

6.1 The binomial projective system B

Recall that B was introduced in Section 4.3. We will prove two technical propositions
concerning the properties of the links of B.

Observe that every link ]BA:/ can be applied to an arbitrary function on Z_, (viewed
as a column vector), because each row in ]BA’TJ has finitely many nonzero entries. As
for BA%®, it can be applied to functions on Z, with moderate (say, at most polynomial)
growth at infinity. In the next two propositions we provide explicit formulas for the
action of the links on functions of some special kind.

Introduce a notation:

Y =yly—1)...(y—m+1), m e Zy.

Here y is assumed to range over Ry or Z,, depending on the context. By 1,,, where
m € Z., we denote the function on Z, equal to 1 at m and to 0 on Z, \ {m}. The letter
q always denotes a number from the open interval (0, 1). Note that

lim
q—+0 mlg™

Pyt =1, onZ,. (6.1)
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Proposition 6.1. Assume ' > r > 0 and 0 < ¢ < 1, and let | range over Z.. Regard
]BAﬁ/ as an operator in the space of functions on Z. transforming a function F(l) to a
function G(l). Under this transformation

LN (;)mlim (6.2)

1 (1—¢\™
L= — ( ! ) (), g =1L (6.3)
m! q r

(6.4)

m
170 qr NI L T

Proof. Let us prove (6.4). The function F(I) = ¢'I*™ vanishes on {0,...,m — 1} and the
same holds for ]BAfF, because the matrix ]BAfl is lower triangular. Therefore, it suffices
to compute (BA” F)(1) for y > m. We have

(PALF) (1) = zlj (1- %)l*’“ (TL)’“ (l—l]!c)!lc! - _k!m)!.

k=m

Setting k' = k — m and I’ = | — m we rewrite the right-hand side as

m I ' /
() S (-5 ()

The latter sum equals

which leads to the desired result.

Formula (6.2) can be checked in exactly the same way. Observe also that (6.2) is a
limit case of (6.4) as ¢ — 1.

Formula (6.3) is immediate from the very definition of ]BA;",/. On the other hand, (6.3)
can also be obtained from (6.4) as a limit case: to see this, divide by m!¢™, let ¢ — 0
and use (6.9). O

Proposition 6.2. Assume r > 0 and 0 < ¢ < 1, and let ! range over Z, while x ranges
over R, . Regard BA>® as an operator transforming a function F(l) on Z. to a function
G(x) on Ry. Under this transformation

Mo pmgm (6.5)

m
1, — o Sgsx™, (oo =€ " (6.6)
qllim = qmr™ g a™, (oo = e~ (-, (6.7)

Proof. We may argue exactly as in the proof of Proposition 6.1, replacing the binomial
distribution by the Poisson distribution.

Alternatively, one can use (4.3) and pass to the limit | — oo, ' — o0, I/’ — z in the
formulas of Proposition 6.1. O

6.2 The Meixner and Laguerre semigroups

Introduce a Q-matrix of format Z; x Z,., depending on parameters ¢ > 0 and r > 0,
with the entries

QYkk+1)=r(c+k), Q9kk—-1)=(r+1)k,
Q) (k, k) = —=[r(c+ k) + (r + k] = —=[(2r + 1)k + rd],
QO (k,K)=0, |k—FK|>2,
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where k ranges over Z . Let us regard QSC) as a difference operator acting on functions
on Z., which are interpreted as column vectors:

(QUEF)Y1)=r(c+DF(I+1)+ (r+ DIF(1—1)—[(2r + 1)l 4+ rdF(1), (6.8)

where [ € Z,. As is seen from the next proposition, this difference operator is re-
lated to the classical Meixner orthogonal polynomials. Recall the definition of the these
polynomials (see, e.g., Koekoek-Lesky-Swarttouw [24] and references therein):

The Meixner polynomials are orthogonal with respect to the negative binomial dis-

tribution on Z.,
(o) r !
1 e
2 (147, ) %

l€Z 4

where (¢); ;== c¢(c+1)...(c+1—1) is the Pochhammer symbol and J; denotes the delta
measure at [. The explicit expression for the monic Meixner polynomial of degree n =
0,1,2,...is

n

Mo (L e,m) = () Y (=1)"""

m=0

nim Im

(¢)mm!

(6.9)

Proposition 6.3. The Meixner difference operator (6.8) preserves the space of poly-
nomials. We have
QL) ¥ — —ml¥™ 4 rm(m 4 ¢ — 1)1+ (6.10)

and
QY Ma(lie,r) = —nMa (L e, 7). (6.11)

Thus, the Meixner difference operator is diagonalized in the basis of the Meixner
polynomials.

Proof. All claims can be verified directly. For (6.11), see also [24]. O

Proposition 6.4. For arbitrary ' > r > 0, we have
QP = PAT QL.

Proof. Because the ()-matrices in question have a simple tridiagonal form and the en-
tries of ]BA’T'/ are given by a simple expression, a direct check is possible. However, we
prefer to give another proof, which has the advantage of being more conceptual and
well suited for the generalization that we need.
Observe that
QY PATF =P AT QYR

for any polynomial F'. Indeed, it suffices to check this for F' = M,,,(-;¢,r). It follows
from (6.2) and (6.9) that
Bpr’ r\™ /
A M (o) = (5) Man( 50,
and then we use (6.11) to conclude that both Q' BA and BA7' Q') multiply M,,(-;c,7)
by —m(r/r")™.
Further, both matrices ng) BA™" and BA:’Q@ have finitely many nonzero entries in
every row. Since the polynomials separate points on Z., these two matrices coincide.
O

Proposition 6.5. For any c,r > 0, the matrix Q&C) satisfies the assumptions of Theorem
2.3 with functions v(k) = n(k) = k + 1.

EJP 18 (2013), paper 75. ejp.ejpecp.org
Page 20/43


http://dx.doi.org/10.1214/EJP.v18-2729
http://ejp.ejpecp.org/

Markov dynamics on the Thoma cone

Proof. Easy direct check. O

This proposition makes it possible to apply Theorem 2.3, which in turn entails the
following assertions.

Corollary 6.6. (i) The Q-matrix Qﬁc) gives rise to a Feller semigroup 7 (t) on Co(Z4)
whose generator Afﬂc) is implemented by Q).
(ii) The subspace Cy(Z..) is a core for generator ASC).

We call Tﬁ(")(t) the Meixner semigroup. It determines a continuous time Markov
chain on Z, which we call the Meixner chain and denote by X (°)(¢).

Proposition 6.7. For every ¢ > 0 there exists a unique Feller Markov process X (°)(t)
on R, such that the corresponding Feller semigroup, denoted by T("')(t), is consistent

with the Meixner semigroups T, (t), r > 0, in the sense that

TO@)BA® = BA® T @), >0, r>0.

Proof. We know that the ()-matrices with various values of parameter r are consistent
with the links (Proposition 6.4). It follows, by virtue of Proposition 5.3, that the semi-
groups are also consistent with the links. Therefore, we may apply Proposition 5.1,
which gives the desired result. O

We call X(©)(¢) and T(°)(t) the Laguerre process and the Laguerre semigroup, re-
spectively; this terminology is justified by the results of Section 6.4.

6.3 A family of cores for Markov semigroup generators

For any fixed ¢ € (0, 1), the functions ¢*=™, m = 0,1,2,..., span a dense subspace
in Cyp(R+ ), see Borodin-Olshanski [14, Corollary 3.1.6]. This also implies that the func-
tions ¢'I™, where m = 0, 1,2, ... and [ ranges over Z ., span a dense subspace in Cy(Z, ).
These facts are used in the next proposition.

Proposition 6.8. (i) For any ' > r > 0, the operator BA”’ : Cy(Zy) — Co(Z,) has a
dense range.
(ii) Likewise, for any r > 0, the operator PA>° : Cy(Z) — Co(R;) has a dense range.

Proof. (i) Take an arbitrary ¢ € (0,1). By (6.4), ]BA;'/ maps the linear span of functions

¢'I™, m =0,1,2,... onto the linear span of functions (¢')!/", with some other ¢’ € (0, 1),
see (6.4). Since these spans are dense, we get the desired claim.
(ii) The same argument, with reference to (6.7). O

Recall that A£.C> denotes the generator of semigroup T,(C) (t) (Corollary 6.6). Likewise,
let A(®) denote the generator of semigroup 7'(°)(t).

Proposition 6.9. Fix an arbitrary number g € (0, 1).

(i) For every r > 0, the linear span of functions ¢!, m = 0,1,2, ..., where argument
l ranges over 7., is a core for Al

(ii) Likewise, the linear span of functions ¢*z™, m = 0,1,2,..., where argument x
ranges over R, is a core for A9,

Proof. (i) Observe that if 7 > r; > 0 and F; is a core for A&f), then F, := BA2F
is a core for Ag‘;). Indeed, by virtue of claim (i) of Proposition 6.8, we may apply the
argument of Proposition 5.2.

Now take 7o = r and ;1 = (1 — ¢)r. Then, as seen from (6.3), the linear span of
functions ¢¥Yy™ is just the image under ]BAﬁ of the space C.(Z. ). By virtue of Proposition
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6.5 and claim (iv) of Theorem 2.3, C.(Z.) is a core for ASCI‘). Therefore, its image is a
core for AS?.

(ii) We argue as above. First, application of claim (ii) of Proposition 6.8 allows us to
conclude that if F C Cy(Z, ) is a core for A for some r > 0, then BA® F is a core for
Al

Next, given ¢ € (0,1) we take r = —logq and F = Cy(Z,). As mentioned above, F
is a core for A&c). On the other hand, (6.6) shows that the linear span of functions ¢"x™
coincides with BA%® F. 0

6.4 The Laguerre differential operator

Proposition 6.9 implies that the generator A(®) is uniquely determined by its action

on functions of the form ¢”2™, m = 0,1,2,..., with an arbitrary fixed ¢ € (0,1). This
action can be readily computed from the basic relation A(¢) BA% = BA% Qﬁc):
Proposition 6.10. The action of A(®) on functions of the form ¢°z™, m = 0,1,2,... is
implemented by the differential operator
d? d
D@ =g — —z)—. 6.12

V2 (e x)d:c ( )

Proof. Let r > 0 be related to ¢ € (0,1) by r = —log ¢q. Consider the functions
fm(z) = r—qxxm = —e ™, m=20,1,2,..., x€Ry.
m! m!

By (6.6),
]BA?“Olmzfmy m:O71,2,....

On the other hand, it is directly verified that the difference operator anc) defined in
(6.8) acts on the delta functions 1,, in the same way as the differential operator D(¢)
acts on the functions f,,:

Q,, =r(c+m—D1p_ 1+ @+ (m+ Dl — [(2r + Dm+ 71y, (6.13)
DO =r(ctm—1)frm1+ @+ 1)+ 1) frrr — [(2r + D)m 47 fm, (6.14)
where

1,1 = O, f,l = 0.
This concludes the proof. O

Consider the gamma distribution on R with parameter c:

1
—— a2 te %z, x€Ry,

I'(c)
and let L,,(z; ¢) denote the monic Laguerre polynomials of degree n = 0, 1,2,..., which
are orthogonal with respect to this distribution:
n m
n—m n m
Ln(z50) = (c)n Y (—1) Dl (6.15)

m=0

The differential operator D(©) is diagonalized in the basis of the Laguerre polynomi-
als:
D(C)Ln(~;c):—nLn(-;c)7 n=20,1,2,.... (6.16)
Note also that
BASM,,(-5¢,7) = r"Lp(-;c). (6.17)
The proof is immediate: we compare the expansions of the Meixner and Laguerre poly-
nomials in the bases {I*™} and {#™}, respectively (see (6.9) and (6.15)), and then apply
(6.5), which says that A% takes the factorial monomial [+ to r™z™.
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6.5 Approximation

We use the embedding ¢, : Z4 — R, introduced in Example 4.3 and define the
projection 7, : Co(R4) = Co(Z) as in Section 5.2.

Proposition 6.11. Let ¢ > 0 be fixed. As r — 400, the Meixner semigroups Tr(c) (t)
approximate the Laguerre semigroup T(¢) (t) in the sense of Definition 3.2.

Proof. Let us check all the hypotheses of Proposition 5.5. Then the desired result will
follow from that proposition.

In fact, the assumptions stated in Section 5.1 are satisfied: we know that B is a Feller
system, the Meixner semigroups are consistent with the links of B, those are Feller
links, and, by the very definition, the Laguerre semigroup is the boundary semigroup
determined by the Meixner semigroups.

Next, the fulfilment of Condition 4.1 was established in Example 4.3.

It remains to check Condition 5.4. In our situation, it consists in the requirement that
C.(Z, ) is a core for generator A§F> and, moreover, is invariant under its action. The fact
that C.(Z) is a core follows from Corollary 6.6, item (ii). Its invariance follows from
item (i), because C.(Z ) is obviously invariant under the action of Qi”).

This completes the proof. O

7 A few definitions

Here we collect some basic definitions that will be needed in the next section. For
a more detailed information we refer to Sagan [36] and Stanley [39] (generalities on
Young diagrams, Young tableaux, and symmetric functions); Olshanski-Regev-Vershik
[33] (Frobenius-Schur symmetric functions); Borodin-Olshanski [14], [12] (Thoma’s
simplex and Thoma’s cone).

7.1 Young diagrams

Recall that the Young poset is the set Y of all Young diagrams (including the empty
diagram @) with the partial order determined by containment of one Young diagram in
another. For A € Y we denote by || the number of boxes of A and we set

Y, ={AeY: |\ =n} n=0,1,2,....

This makes Y a graded poset. It is actually a lattice, so it is often called the Young
lattice.

The dimension of a diagram A € Y, denoted by dim J, is the number of standard
Young tableaux of shape A, which is the same as the number of saturated chains

g=X0c U c...cA® =X n:=|\,

in the poset Y.

More generally, for arbitrary two diagrams p, A € Y we define dim(u, A) as the num-
ber of standard Young tableaux of skew shape A/u provided that p C ); otherwise
dim(p, A) = 0 (let us agree that dim(A, \) = 1). Obviously, dim A = dim(&, A). If u C A,
then dim(u, \) equals the number of saturated chains with ends p and .

7.2 Symmetric functions

By Sym we denote the graded algebra of symmetric functions over the base field
R. We will need two bases in Sym, both indexed by arbitrary diagrams p € Y: the
Schur functions S, and the Frobenius-Schur functions FS,,. The relationship between
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S,’s and FS),’s is similar to the relationship between the one-variate monomials =™ and
their factorial counterparts ™. Observe that 2™ can be characterized as a unique
polynomial in = with highest degree term 2™ and such that it vanishes at the integer
points 0,1...,m — 1. Likewise, one can realize Sym as a subalgebra in Fun(Y), the
algebra of real-valued functions on Y with all operations defined pointwise; see the
next two paragraphs. Then FS, can be characterized as a unique element of Sym that
has top degree term S, and vanishes at all diagrams strictly contained in px.
Let p1,p2,... denote the power-sum symmetric functions. We turn them into func-
tions on Y by setting
[e'S) d
PN =) (A =i+ 5= (=i + DF) =D (af + (1) 0f)

i=1 i=1

where A ranges over Y, (A1, A, ...) is the partition corresponding to A, d is the number
of boxes on the main diagonal of A, and (aq,...,aq4;b1,...,bs) is the collection of the
modified Frobenius coordinates of \:

ar=MA—i+i b=XN-i+l i=1,....d
(here )\ is the transposed diagram). One can easily prove that the resulting functions
remain algebraically independent.

Next, every element F' € Sym is uniquely written as a polynomial in p,ps,...; then
we define F()\) as the same polynomial in numeric variables p;(A), p2(A),... . In this
way we get the desired embedding of Sym into Fun(Y).

A fundamental property of the Frobenius-Schur functions is the following identity
(see [33, Section 2]) relating them to the dimension function in the poset Y:

dim (g, A)

Z.Lm.
dim A

= FS,(N), L= A, m:=|ul (7.1)
7.3 The Thoma simplex and the Thoma cone

The Thoma simplex is the subspace (2 of the infinite product space R® x RS° formed
by all couples («, ), where o = (a;) and 3 = (;) are two infinite sequences such that

a;p > az =20, pr=pP2=-->0 (7.2)

and - -
dai+d pi<l (7.3)
=1 =1

We equip 2 with the product topology inherited from RS x RS°. Note that in this
topology, (2 is a compact metrizable space.

The Thoma cone () is the subspace of the infinite product space R x R x R4
formed by all triples w = («, 8, ), where a = («;) and 8 = (;) are two infinite sequences
and J is a nonnegative real number, such that the couple (o, §) satisfies (7.2) and the
modification of the inequality (7.3) of the form

Z o + Z Bi < 6.
i=1 i1

We set |w| = 0.
Note that (2 is a locally compact space in the product topology inherited from RS x
RS x R4. The space (1 is also metrizable and has countable base. Every subset of the
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form {w € Q : |w| < const} is compact. Therefore, a sequence of points w, goes to
infinity in € if and only if |w, | — cc.

We will identify 2 with the subset of Q) formed by triples w = («a, 8,d) with 6 = 1. The
name “Thoma cone” given to Qis justified by the fact that Q may be viewed as the cone
with the base (2: the ray of the cone passing through a base point («, ) € Q consists of
the triples w = (ra, r8,r), r > 0.

More generally, for w = («, 3,0) € Qand r > 0 we set rw = (ra,rB,rd).

7.4 Two maps

We embed Sym into the algebra of (non necessarily bounded) continuous functions
on the Thoma cone by setting

a4 (=DFIY® Bk =23,...
pk(w) — Ez_l 7 ( ) Zz_l L
|l k=1,

where w ranges over Q. B
We embed the set Y into 2 through the map

Ao wy = (a1 aa,0,0,...), (bry- 5, 0,0,...), A,

where, as above, (a1,...,aq;b1,...,bq) is the collection of the modified Frobenius coor-
dinates of a diagram A\ € Y. Note that |wy| = |A|.

For any F € Sym, the restriction of the function F(w) to the subset Y C Q agrees
with the previous definition of the function F'()\):

Flwy)=F()\), XeY.

8 Construction of Feller processes on the Thoma cone

8.1 The projective system associated with the Young bouquet

The representation theory of inductive limit groups provides two fundamental ex-
amples of projective systems. One is related to the infinite symmetric group S(oo) and
comes from the Young graph Y, and the other one is related to the infinite-dimensional
unitary group U(co) and comes from the Gelfand-Tsetlin graph GT. The boundaries
of these two projective systems can be viewed as dual objects to S(c0) and U(oo), re-
spectively. In attempt to explain a surprising similarity between the two boundaries, we
introduced in [14] a new object which serves as a “mediator” between Y and GT. We
called it the Young bouquet; it is a close relative of Y and at the same time it can be ob-
tained as a degeneration of GT. Associated with the Young bouquet is a new projective
system denoted by YIB. Because GT is graded by discrete set Z, the associated pro-
jective system has Z_ as its index set, but under degeneration the index set becomes
continuous. Here is a formal definition of YB:

The index set of the projective system YB is the set R-y and each set F, is a copy
of the set Y. For every couple 7’ > r of positive real numbers, the corresponding link
Y --» Y is the following stochastic matrix of format Y x Y:

VB A S AN ! dim g dim(p, A)
A ) = (1 r’) (r’) (I —m)tml dim A ’ 8.1

where [ := |\| and m := |p|.
Note that (8.1) factorizes into a product of two links, which refer to two projective
systems, the binomial system IB and the Young graph Y:

YEAT' (A, i) = A (1,m) YAL (A, ), (8.2)
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where d&i dim(p. \)
YAl 1 fp dumip,
A (A = 8.3
The links (8.1) satisfy the relation
YIBA:;' Y]BA:/ _ YIBA:”’ 7'” > r >,

so that they do determine a projective system. We refer to [14] for more details.
By [14, Theorem 3.4.7], the boundary of YB is the Thoma cone (2 together with a
family of links ) --» Z indexed by positive real numbers r and given by

YBAS (W, ) = 67’""‘"% dimp - Sy (w), we, pey. (8.4)

Recall that S, is the Schur symmetric function and its value at w € Q is understood in
accordance with the definition given in Section 7.4.

Proposition 8.1. The projective system YB is Feller in the sense of the definition given
in Section 4.3.

Proof. The links YBA”" and YBA® are Feller: this immediately follows from the Feller
property of the links ]BA;/ and PA>°. It remains to show that the product topology of the
space Q coincides with that defined by all the maps w — A% (w, ), where r ranges over
R~ and p ranges over Y. Actually, this holds even if r is any fixed number > 0, and the
argument is similar to that given in Section 4.3.

Namely, we extend the above maps to the one-point compactification QU oo of Qin
a natural way: the value at infinity is equal to O for any u, which agrees with the Feller
property of the links. Then we only have to check that any point of QUoo is uniquely
determined by its images under the (extended) maps YBA%°( - 1), where y ranges over
Y.

To do this, assume first that w € € and recall (8.4). Keeping m fixed and summing
the quantity in the right-hand side over p € Y,, we get

(rz)™

m!

—TrT

) T = |w|7

because
Z dimp S, = (p1)™
HEY m
and p1 (w) = |w| = z.

Observe that for » > 0 fixed, the quantities e‘”(rsl—)!m, where m ranges over Z.,
determine x uniquely. It follows, in particular, that we can recognize whether we are
dealing with an element of the Thoma cone Q or the added point oo, because the latter
case corresponds to x = +o0.

Therefore, it suffices to check that an element w € € is uniquely determined by
the quantities S, (w), where ; ranges over Y. But this follows from the fact that the
functions p; (w), p2(w), ... separate the points of the Thoma cone. O

Note that YBA"' (v, ;1) vanishes unless m < n and p C . This implies that each row
of the matrix Y]BAf has finitely many nonzero entries, so that the link can be applied to
an arbitrary function on Y.

Below we denote by 1, the delta function on Y concentrated at the point ., that is,

17 )\:,U,
1u(/\):{0 )\7&#
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Proposition 8.2 (cf. Proposition 6.1). Assume that:

er'>r>0and 0<qg<1;
e Arange overY and!l := |\

’

e u €Y is fixed and m = |u|.

Regard Y]BA:/ as linear map F' — G transforming a function F'(\) on Y to another
function G()\). Under this transformation

FS,) = (5)" P80, (8.5)
. _ L (1—=¢\" |, . r
(dimp)~'1, = m'( 7 ) (d)FS.(N), ¢ =1-, (8.6)
l qr " Nl ’ r
q'FS,(\) — <q’7"> (¢")'FS,(N), g =1-(1- q); . (8.7)

Proof. Let us prove (8.7). The function F(\) := ¢'FS,()\) vanishes unless A O yu, and
the same holds for YBA”' F, because the matrix YBA”' is lower triangular with respect
to the partial order on Y determined by the inclusion relation. Therefore, it suffices to
compute (YBA” F)(\) for A D y; in particular, [ > m. We have

!
CEATFY(N) = D BT E) DT YAL(N, 52)g FS, (50).

k=m »E€Yyg
For fixed k&,
dim 5 dim(sr, \) dim (g, ) )
YAl kF _ k ) im 5 £ 71
k(A 2)q"ES, () = q T k T~ by virtue of (7.1)
— fkbm dim(, %') dim(sr, A) 7
dim A

and summing the latter quantity over » € Yj gives

dim(p, A)
ki1dm )

Bt ——
4 dim A

Therefore,

l

! mdlm M, )\) !
CPATF)(A) = K 7(11; Y PAT (ke
k=m

dim(p, A r\" m

- (&) @rms,o.

q/,,,/

as desired.

Formula (8.5) can be checked in exactly the same way. Alternatively, it can be ob-
tained a limit case of (8.7) as ¢ — 1.

Formula (8.6) is immediate from the very definition of YPA”" and FS,,. Alternatively,
(8.6) can also be obtained from (8.7) by a degeneration, like the derivation of (6.3) from
(6.4), see the proof of Proposition 6.1. O

Proposition 8.3 (cf. Propositiog 6.2). Assume r > 0 and 0 < ¢ < 1; let A range over
Y and | = |\|; let w range over Q2 and = = |w|; let u € Y be fixed and m = |u|. Regard
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YBA as an operator transforming a function F(\) on'Y to a function G(w) on €. Under
this transformation

FS,(A) = ™S, (w), (8.8)

(dim p) ™1, %m' g2 Spu(w), oo =€ ", (8.9)

¢'FS,(\) — ¢™r™ ';];Sﬂ(w), oo i= €~ (17DT, (8.10)

Proof. We may argue exactly as in the proof of the previous proposition. O

8.2 Markov semigroups on Y and Q

We are going to introduce a Q-matrix of format Y x Y depending on the triple (z, 2/, r)
of parameters, where r > 0 and (z, 2’), as usual, is subject to Condition 1.1. For this
we need some notation. Given A € Y, let AT and A\~ stand for the collections of boxes
that can appended to, respectively, removed from A. For a box 0, its content is defined
as the difference ¢(0d) := j — i, where ¢ and j are the row and column numbers of O.
The Q-matrix in question is denoted by ng,z’) and its non-diagonal entries Qﬁz’zl) (A, %),
» # )\, vanish unless either »» = A + O or » = A — O, meaning that s is obtained from A
by appending a box O € AT or by removing a box O € A~. In this notation, the entries
are given by

' dim(A + 0)
(z,2") _ / _dim{A+ U)o +
QA +0) =r(z+¢(d)(z +C(D))(\)\|+1)dim)\’ Oe A",
Gy I\l dim(\ — O) ~ (8.11)
Qy MA=0)=(r+ 1)—dimx\ , Oea,

—QFF V(N N) = (2r + 1)|A| + rzz2'.

Note that each row of ng’z,) has finitely many nonzero entries which sum to 0, and
the constraints on the parameters imply that all off-diagonal entries are nonnegative (in
particular, Qﬁz’z/)()\, A+ 0O) > 0 because of Condition 1.1).

(For more detail about the definition of Qﬁz’z/), we refer to Borodin—-Olshanski [11]
and Olshanski [32]. Formula (8.11) coincides with that of [32, Proposition 4.25] and is
a particular case of [11, (2.19)]. Note that parameter £ € (0,1) from those two papers is
related to our parameter r > 0 by ¢ = r(r + 1)1 In [11, (2.19)], parameter £ may vary
with time; our setup corresponds to the particular case when ¢ is fixed, so that the time
derivative f equals 0. Then formula [11, (2.19)] simplifies and reduces to (8.11).)

We can interpret Q&z’zl) as an operator in the vector space Fun(Y) formed by arbi-
trary real-valued functions on Y:

QFF)N) =D QI (N 2)F(x), FeFun(Y). (8.12)
€Y

As explained in [32], this operator should be viewed as a counterpart of the Meixner
difference operator on Z.. The next step is to introduce counterparts of the Meixner
polynomials. According to [32, Definition 4.21], these are elements of Sym called the
Meixner symmetric functions and denoted by 9,, where the index v ranges over Y.
They depend on the triple (z, 2/, ) and are given by the following expansion in the basis

of the Frobenius-Schur symmetric functions (cf. (6.9)):

M= = 3 (= 1)l lul o1/

; (Il = 1!
pEney (8.13)
x [ (z+ @) +e0)) - FS,.
Oev/p
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Proposition 8.4 (cf. Proposition 6.3). Under the action of Q,«Z’zl) in Fun(Y),

FSy = —|ulFSu+7 > (2+c(0)) (2 + ¢(0)FS,n 0, (8.14)
Oep—
M=) — — |9, (8.15)
Proof. See [32, Section 4.8]. O

Proposition 8.5 (cf. Proposition 6.4). For arbitrary r’ > r > 0, we have

2,2 YBAT' _ YBpT' z,2’
Q Ar - Ar Qr N

r!

Proof. We literally follow the argument in the proof of Proposition 6.4. From the defini-
tion of the Meixner symmetric functions and (8.5) it is readily seen that

Y]BA:/ m£z7z'7r) _ (1/)‘V| ml(jz,zl,rl)
T
and then (8.15) implies that the both sides of the operator equality in question give the
same result when applied to DJL(,Z’Z ), Therefore, the equality holds on all elements of

Sym. As these elements separate points of Y, this concludes the proof. O

Proposition 8.6 (cf. Proposition 6.5). The matrix Qﬁz’z/) satisfies the assumptions of
Theorem 2.3 with functions y(A\) = n(A\) = |A\|+1, A € Y.

Proof. As seen from the description of the ()-matrix given in [11, Section 2.5] (see the
sentence just before [11, Proposition 2.11]), for any A € Y one has

> QEDOANED) = QE(ALN£1),  ci= 24

oext

(note that ¢ > 0 because of Condition 1.1). This implies that the action of QS-Z’Z/) pre-

serves the subspace in Fun(Y) formed by those functions in variable A € Y that depend

only on |)\|, and in that subspace, the action reduces to that of the difference operator
()

» with ¢ = 22'.
Therefore, the claim of the proposition reduces to that of Proposition 6.5. O

Combining this proposition with Theorem 2.3 we get

Corollary 8.7 (cf. Corollary 6.6). (i) The Q-matrix Q**") gives rise to a Feller semi-

(2,2")

group T (t) on Cy(Y) whose generator A;”*’ is implemented by Q).

(ii) The subspace Cy(Y) is a core for generator A,ﬁz’zl).
Proposition 8.8 (cf. Proposition 6.7). For every couple (z, z') of parameters subject to

Condition 1.1 there exists a unique Feller semigroup 7= (t) such that for everyr > 0,
T2 (¢) is consistent with the T,**(t), r > 0, in the sense that

T(z,z’)(t) Y]BA;?O _ Y]BAfo TT(Z’Z/)(t)7 t>0, r>0.

Proof. The argument is exactly the same as in Proposition 6.7: We know that the Q-
matrices with various values of parameter r are consistent with the links (Proposition
8.5). It follows, by virtue of Proposition 5.3, that the semigroups are consistent with the
links, too. Therefore, we may apply Proposition 5.1, which gives the desired result. O

Definition 8.9. For r > 0, we denote by X,(-Z’Zl) the Feller Markov process on Y de-

termined by the semigroup TT(Z’Z,)(t). Likewise, we denote by X (=) the Feller Markov
process on ) determined by the semigroup T (1).
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8.3 A family of cores for Markov semigroup generators

The following two claims are used in the proposition below.

First, let w range over the Thoma cone Q and p range over Y. For any fixed g € (0,1),
the functions ¢/“!S, (w) span a dense subspace in C(12), see [14, Corollary 3.4.6].

Second, let A range over Y. Recall that in Section 7.4 we defined an embedding
Y < Q via the map A — wy. Observe that |\| = |wy|; this implies that a sequence {\}
of diagrams goes to infinity in the discrete set Y if and only if its image {w)} goes to
infinity in the locally compact space Q. Combining this with the first claim we conclude
that for any fixed q € (0, 1), the functions ¢/*/F},(\) span a dense subspace in Cy(Y).

Proposition 8.10 (cf. Proposition 6.8). (i) For any ' > r > 0, the operator YBA”
Co(Y) = Co(Y) has a dense range.

(ii) Likewise, for any r > 0, the operator YBA®® : Cy(Y) — Cy(Q) has a dense range.

Proof. (i) Fix an arbitrary ¢ € (0,1) and let  range over Y. By (8.7), Y]BA’;' maps the
linear span of functions ¢/ S, () onto the linear span of functions (¢')*S, () with some
other ¢’ € (0,1). Since these spans are dense, we get the desired claim.

(ii) The same argument, with reference to (8.10). O

Denote by A%**") and A(**) the generators of the semigroups 7,**(t) and T**)(¢),
respectively.

Proposition 8.11 (cf. Proposition 6.9). Fix an arbitrary number q € (0,1) and let p
range over Y.

(i) For every r > 0, the linear span of functions q'MSﬂ()\), where argument )\ ranges
over Y, is a core for A%,

(ii) Likewise, the linear span of functions ¢'“!S,(w), where argument w ranges over
), is a core for A2

Proof. (i) Observe that if ro > r; > 0 and F; is a core for A,(f’zl), then JFp := YBAT2 7 is

a core for A&Z’z,). Indeed, by virtue of claim (i) of Proposition 8.10, we may apply the
argument of Proposition 5.2.

Now take o = r and 7y = (1 — ¢)r. Then, as is seen from (8.6), the linear span
of functions ¢S, ()) is just the image under YEAT2 of the space C.(Y). By virtue of

Proposition 8.6 and claim (iv) of Theorem 2.3, C.(Y) is a core for A(rf’zl). Therefore, its

’
image is a core for A&j*z ).

(ii) We argue as above. First, application of claim (ii) of Proposition 8.10 allows us

to conclude that if 7 C Cy(Y) is a core for ASZ’Z/) for some r > 0, then YBA> F is a core
for A==,

Next, given ¢ € (0,1) we take r = —logq and F = Cy(Y). As pointed above, F
is a core for Aq(nz’z ). On the other hand, (8.9) shows that the linear span of functions
¢1“!S,,(w) coincides with YBA® F. O
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8.4 The infinite-variate Laguerre differential operator

Following [32, Theorem 4.10], we introduce the following partial differential opera-
tor in countably many formal variables ey, es, .. .:

n—1
, 02
(ZyZ):E E 2 —1—2k)ean_1_ =
D < (2n )eon—1—kek Bez

n>1 \k=0
n—1 82
/
+2 Z (Z(” +n—1- Qk)en’-i-n—l—kek) m (8.16)
n’>n>1 \k=0
+i(—nen+(z—n+1)(2’—n+1)en,1) 0
dey,

n=1

with the agreement that ey = 1. We call it the infinite-variate Laguerre differential
operator.

Since all coefficients of ®(=") are given by finite sums, OICEDRT applicable to any
polynomial in ej,es,.... This means that it is well defined on Sym provided that we
interpret our formal variables as the elementary symmetric functions (here we use the
fact that {ej, eq,...} is a system of algebraically independent generators of Sym). But
D7) is also applicable to more general cylinder functions, in particular, to the func-
tions of the form ¢°* F, where ¢ € (0,1) and F' € Sym. Note that e¢;(w) = |w|, so that
these are just the functions considered in claim (ii) of Proposition 8.11. By virtue of this
claim, for any fixed ¢ = e~" € (0,1), the functions of the form ¢°* F' with F' € Sym enter
the domain of the generator A== and A7) is uniquely determined by its action on
these functions.

Proposition 8.12 (cf. Proposition 6.10). For any r > 0, the action of the generator
A=) on the functions of the form exp(—rey)F with F ranging over the algebra Sym =
Rle1, 2, . ..] is implemented by the infinite-variate Laguerre differential operatorﬁD(Z’Z/)
defined by (8.16).

Proof. Let p range over Y and m := |u|. Recall that 1,, denotes the delta function on Y
concentrated at the point 1. We also set

1, = (dimu)~'1,

and
,,Jn

fu= oo exp(—re1) S,.

By virtue of (8.9),

Y]BA?IM = fu-

Recall also that 4™ and p~ denote the sets of boxes that can be appended to or removed
from p, respectively.
We are going to prove the following analogs of formulas (6.13) and (6.14):

Q1 = —[2r+ Dm+rz2]T, + (r+1)(m+1) Y Lo

Oept
r ~
+ — O))(2 O _ .
=3 e +e(@)imn (B.17)
Oep—
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and

D = —[(2r Dot 121+ (04 Dm A1) Y o

Oept

+% > (z+e0)(Z +e(0)fu—o (8.18)

Oep—

(for the empty diagram y, the set u~ is empty and the corresponding sum disappears).
These formulas show that the operator ng’z/) acts on the functions i# in exactly the
same way as the operator ©(=:2") acts on the functions fu, which implies the claim of the
proposition.

The proof of (8.17) is trivial: this formula directly follows from the very definition of
Q%% see (8.11).

The proof of (8.18) is a bit more complicated. Observe that if a second order partial
differential operator D, symbolically written as

D= Z ¢;;0;0; + first order terms,

is applied to a product of two functions, GF, then the result can be written as the sum
of three expressions:

D(GF) = (DF)G+G(D —i—Zcm (8:G)(8;F) + (8;G) (9, F)] . (8.19)

Let us apply this general formula to

(=:2") r
z,z L —rey ._
D=0 G="tcr F=8,

m.

and examine the corresponding three expressions arising from (8.19).
1. The first expression is equal to

d? d
(zz) —re 4 —re
m' (@ 1) {[ 137 + (= 81+ZZ)d61:|6 I}S,L
—' (r?+r)e e S, — —:n'rzz e S,

It is well known that

elsu = Z SM+D'

Oept

It follows that the first expression in question is equal to

m—+1

T —re ’r —re
(T+1)(m+l)m 1 Z S#+D—7’ZZm IS
D€M+
=(r+1)(m+1) > furo —rz2'fu. (8.20)
DEH+
2. The second expression in (8.19) takes the form
rm —Tre z Z/

e 1(@E2)8).
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It follows from [32, Theorem 4.1 and Definition 4.7] that

DENS, = —mS, + > (z+ (D)) +e(@)Su-s,  m=|ul.

Oep—

This implies that the second expression is equal to

—mfut o 3 (D) + e(O) o (8.21)

Oep—

3. The only relevant part of our differential operator D = ©(=%) that contributes to
the third expression in (8.19) is

0? , 0?
2 n’ )
“ de? + Z ne Oe,0eq

n/>1

because the remaining terms in ©(=:2") are either of the first order or do not contain the
partial derivative in variable e; while our function G depends on e; only. It follows that
the third expression has the form

r™ [ d 0 r™ [ d 0
2| — —rex 7}3 2 - —rex / /75‘
m! (dele ) “9e, " e (d61e ) Z " e

n’>1
T‘77

. )
= —27"%6 b Znenaiensﬂ.

n>1

Observe that the operator
0
S e
= e,

is the “Euler operator”; its action on the homogeneous function S, amounts to mul-
tiplication by its degree m. Using this fact we see that the third expression is equal
to

—2rmf,. (8.22)

Finally, summing up (8.20), (8.21), and (8.22) we get the desired formula (8.18)
O

The Laguerre symmetric functions, introduced in Olshanski [32], are elements of
Sym depending on parameters z and z’, and indexed by Young diagrams v € Y:

’ d /
Ny (_1)|u—um (Do ju(2)0 /S (8.23)

e pCr
As shown in [32], they form a basis in Sym diagonalizing operator D (*:=):
&g — _plel==) L ev. (8.24)
The above formula is similar to (6.16), and the next formula is an analog of (6.17):
VBAco gi(=:2'r) — plvlg(=2) 50, peY. (8.25)

The proof of (8.25) is easy and analogous to that of (6.17). Namely, we compare the
expansions of the Meixner and Laguerre symmetric functions in the bases {FS,} and
{S,.}, respectively (see (8.13) and (8.23)), and then apply (8.8), which says that YBAS®
takes FS, to rltlS,,.
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8.5 Approximation

Recall that in Section 7.4 we introduced an embedding A — w) of the set Y into the
Thoma cone 2. Now let us introduce a family of embeddings ¢, : Y — Q depending on
parameter r > 0O:

or(N) =717 twy, AeY,

where multiplication by constant factor r—! in the right-hand side means that all co-

ordinates of w, are multiplied by that constant — a natural homothety on the cone.
Obviously, ¢; is the map A — wy.

The latter map should be viewed as a counterpart of the inclusion map Z, — R,
while ¢, is a counterpart of the scaled embedding Z, >+ r~'l € R,.

Note that ¢, (Y) is a discrete, locally finite subset of Q. Therefore, we may define
the projection 7, : Cp(2) — Cp(Y) as in Section 5.2:

(ﬂ-rf)(A) = f((pr(/\)), reY.

It is used in the proposition below to define the approximation procedure.
Recall that in Corollary 8.7 and Proposition 8.8 we defined Feller semigroups TT(Z’Z )(t)
and 7(*#)(t) acting on the Banach spaces C,(Y) and Cy(S2), respectively.

Proposition 8.13 (cf. Proposition 6.11). Let (z,z') be fixed. Asr — oo, the semi-
groups T,EZ’Z )(t) approximate the semigroup T(Z’Z/)(t) in the sense of Definition 3.2.

Proof. As in the proof of Proposition 6.11, we only need to check all the hypotheses of
Proposition 5.5.

Again, the assumptions stated in Section 5.1 are satisfied: we know that YB is a
Feller system, the semigroups T,(.z’zl)(t) with varying parameter » > 0 are consistent
with the links of YIB, they are Feller links, and, by the very definition, the semigroup
T==)(t) is the boundary semigroup determined by the pre-limit semigroups Tﬁz’z/)(t).

Next, we have to check Conditions 4.1 and 5.4.

The second condition consists in the requirement that C.(Y) is a core for generator
A&Z’z') and, moreover, is invariant under its action. The fact that C.(Y) is a core follows
from Corollary 8.7, item (ii). Its invariance follows from item (i), because C.(Y) is
obviously invariant under the action of Q).

Finally, the first condition means that that for fixed s > 0and p € Y

lim sup |Y]BA:(/\,,LL) - YBA:o(wr()\),uﬂ =0, (8.26)
T0\eY
and this was established in the proof of [14, Theorem 3.4.7] (note only a slight diver-
gence of notation: in [14], we wrote r’ and r instead of r and s, respectively). O

8.6 The stationary distribution
The so-called mixed z-measure on Y with parameters (z, z’) and r is defined by

r
r+1

, , Al im\\ 2
gex

where A ranges over Y. As before, we assume that r > 0 and (z, z’) satisfies Condition
1.1. Then the weights Mr(z’z/)(/\) are strictly positive and sum to 1, so that M**" is a
probability measure on Y whose support is the whole set Y. Measures Mﬁz’zl) first ap-
peared in Borodin-Olshanski [7]; additional information can be found in Okounkov [29],
Borodin-Olshanski [9], and Olshanski [32]. These measures are a particular case of

Okounkov’s Schur measures introduced in [28]. (As mentioned above, in those papers,
the third parameter, denoted by &, is related to our parameter r by £ = r(1 +7)~1.)

EJP 18 (2013), paper 75. ejp.ejpecp.org
Page 34/43


http://dx.doi.org/10.1214/EJP.v18-2729
http://ejp.ejpecp.org/

Markov dynamics on the Thoma cone

Proposition 8.14. Mﬁz’z/) serves as a unique stationary distribution for the Markov
process X\**) determined by the Feller semigroup T\*"* )(t).

Proof. The fact that MT(Z’Z/) is a stationary measure is a particular case of [11, Proposi-
tion 2.12].

Next, from the structure of matrix Q&Z’Z,)

and the construction of XT(Z’ZI) it follows
that Xr(z’z/) is an irreducible Markov chain: all states A € Y are communicating. Ac-
cording to a general theorem (see Anderson [1, Chapter 5, Theorem 1.6]) this implies
the uniqueness claim. O

As shown in [14, Proposition 3.5.3], the measures M) with varying parameter
r are compatible with the links YBA"', that is, they form a coherent family. Therefore,
they give rise to a boundary measure on ), which we denote by M (=) and call the
z-measure on the Thoma cone.

Proposition 8.15. M (=2") serves as a unique stationary distribution for the Markov
process X (*#) determined by the Feller semigroup T*=") (t).

Proof. We have to prove that M (%) satisfies the relation M=)T(=*) () = M=) and
is a unique probability measure on Q with this property. By Proposition 8.14, a similar
claim holds for measures M,(,Z’Z/). Because {M,EZ’Z/) : 7 > 0} is a coherent family, this
immediately implies the desired claim: an easy formal argument can be found in [13,
Section 2.8]. O

Proposition 8.16. M(>%) is the weak limit of measures ¢, (M**) asr — +cc.

Proof. Indeed, as mentioned above (see the proof of Proposition 8.13), in our situation
Condition 4.1 is satisfied. Therefore, we may apply Proposition 4.2 which gives the
desired result. O

Remark 8.17. In Olshanski [32], the z-measures on the Thoma cone were defined in a
different way, see [32, Theorem 5.18]. However, the two definitions are equivalent, as
can be seen from the comparison of Proposition 8.16 with [32, Theorem 5.28].

9 Determinantal structure

9.1 Generalities on correlation functions

Let X be a locally compact metrizable separable space (we will actually take for
X the punctured real line R* := R \ {0} or the one-dimensional lattice). A finite or
countably infinite collection of points in X without accumulation points is called a con-
figuration. We say “collection” and not “subset” because, in principle, multiple points
are permitted; one could also use the term “multiset”. To a configuration w we assign
the Radon measure
Aw) =Y A,

TEW
where A, denotes the delta-measure at x. This assignment establishes a one-to-one
correspondence between all possible configurations in X and all sigma-finite Radon
measures on X with the property that the mass of any compact subset is a nonnegative
integer. The space of configurations will be denoted by Conf(X¥). We equip it with
the topology inherited from the vague topology on the space of Radon measures. In
particular, Conf(X) has a natural Borel structure. This structure is generated by the
integer-valued functions A, where B C X is an arbitrary relatively compact Borel
subset and
Np(w) := |wN B, w € Conf(X).
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Let M be a probability Borel measure on Conf(X). Then the functions Nz become
random variables. We will assume that every such function has finite moments of any
order,

Ex((Np)¥) < 400, Vk=1,2,..., VB,

where IE;; means expectation relative to M. Under this assumption one assigns to M
an infinite collection {p; : kK = 1,2,...} of measures, where p; is a (usually infinite)
measure on the k-fold product space X¥*, defined as follows.

First, given w € Conf(X), we form a purely atomic measure A*(w) on X* by setting

where the sum is taken on arbitrary ordered k-tuples of distinct points extracted from
w.

Second, we interpret A*(w) as a random measure driven by the probability distribu-
tion M and average over M,

pr = pp = Eup(AR()).

The measure p} is called the kth correlation measure of M, and the first corre-
lation measure p} is also called the density measure. Under mild hypotheses on the
correlation measures, they determine the initial measure M uniquely, see Lenard [26].

M 1is said to be a determinantal measure if the following condition holds. Choose
a “reference” measure o on X, equivalent to the density measure (the condition stated
below does not depend on the choice of o). There should exist a function K (z,y) on
X x X such that, for every k > 1, the kth correlation measure p{C” is absolutely continuous
with respect to ¢®*, and the corresponding Radon-Nikodym density is given by a k x k
principal minor extracted from kernel K:

P

ﬁ(xl, oo my) = det[K (x;, )]

The quantity in the left-hand side is called the kth correlation function, and K (z, y) is
called the correlation kernel of M. In contrast to correlation functions, the correlation
kernel, if it exists, is not a canonical object: there are ways to modify it without affecting
the correlation functions. On the other hand, any determinantal measure is uniquely
determined by its correlation functions and hence by the correlation kernel.

“Determinantal measure” is another name for “determinantal point process” (more
precisely, for the law of such a point process). A standard reference is Soshnikov’s
expository paper [37]. See also the more recent survey Borodin [4] and references
therein.

9.2 Determinantal structure of the stationary distributions
Set X = R* and define a map Q — Conf(R*) as follows:

Q3w @:={o:a; #0yU{—p;: B #0} € Conf(R*).

Because of the constraint ) a; + > 8 < § < 400, @ is indeed a configuration on R*.
Clearly, the map is continuous and hence Borel. So it converts every probability Borel
measure M on (Q to a probability Borel measure M on Conf(RR*). This makes it possible
to speak about the correlation functions of M, referring to those of M.

We fix a pair of parameters (z,2’) satisfying Condition 1.1 and denote by M (z.2)
the measure on Conf(R*) coming from the z-measure M (=2) " In the next theorem,
K% (z,1) denotes the Whittaker kernel on R* x R* studied in Borodin [3] and Borodin—
Olshanski [7], [11]. We will not use its exact form here.

EJP 18 (2013), paper 75. ejp.ejpecp.org
Page 36/43


http://dx.doi.org/10.1214/EJP.v18-2729
http://ejp.ejpecp.org/

Markov dynamics on the Thoma cone

Theorem 9.1. M (*:*) is a determinantal measure whose correlation kernel is the Whit-
taker kernel K(**)(z,v).

This result was first proved in [3]. Below we give in detail a different derivation,
because it is well suited for the extension to the case of finite-dimensional distributions
of processes X (:2") | Note that a similar argument is contained in [8, Proposition 4.2].

Proof. Step 1. Let M be a probability measure on Q and M be the corresponding
measure on Conf(R*). We will establish a simple estimate which, in particular, provides
a convenient sufficient condition for the existence of the correlation measures.
Fore > 0, set
B, =R\ (—¢,¢e) CR".

Recall the notation |w| = |(a, 8,6)| = 6. The basic constraint 3 (a; + 3;) < |w| implies
the inequality
lwN B| < e Yo, 9.1)

which in turn implies that
B (W )h) < g—k/~ WM (dw),  k=1,2,....
Q

Denote by |M| the measure on R, that is the pushfoward of M under the projection
w > |w|. The above inequality can be rewritten as

B (Ns.)b) < ’C/ FIM|ds)  k=1,2,....
Ry

This shows that if | M| has finite moments of all orders, then the left-hand side is finite
for all & and hence the correlation measures of M are well defined. (Here we tacitly
used the evident fact that any compact subset of R* is contained in subset B. with ¢
small enough.)

Step 2. For r > 0, set M, := MA®. It is initially defined as a probability distribution
on Y, but it is convenient to transfer it to using the embedding ¢, : Y — Q. So, we
will regard each M, as a probability distribution on Q.

By Proposition 4.2, M, converges to M in the weak topology as » — 400, meaning
that

lim (¥, M,) = (¥, M) (9.2)
r—+00
for any continuous bounded function ¥ on Q.
Assume now that we dispose of the following uniform bound on the tails of measures
| My
For every k =1,2,..., one has / s*|M,.|(ds) < Cy,
Ry (9.3)
with a constant C independent on r.

Then, evidently, (9.2) holds under weaker assumptions on ¥: it suffices to require that ¥
is continuous and has moderate growth at infinity, meaning that |¥(w)| < const(1 + |w|)*
for some k.

Step 3. Assume that condition (9.3) is satisfied. We claim that then the correlation
measures of M, vaguely converge to the respective correlation measures of M.

Indeed, first of all, by virtue of step 1, our assumption guarantees the very exis-
tence of the correlation measures for measures M,. Moreover, the inequalities (9.3)
are inherited by the limit measure M, so that its correlation measures exist, too.
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Fix £k = 1,2,.... By definition, the vague convergence of the kth correlation mea-
sures, py" — pM, means that
I M,y _ M
Jim (F ) = (F, pi)
for any continuous, compactly supported function F' on (]R*)’“. By the very definition of

the correlation measures, the latter relation is equivalent to fulfillment of relation (9.2),
where ¥ = U has the following form

Up(w) = (F,AM@) = Y Fla,... ), (9.4)

where the sum is taken over ordered k-tuples of distinct points extracted from configu-
ration .

Now, by virtue of step 2, it suffices to check that ¥ is continuous and has moderate
growth at infinity.

Choose ¢ so small that the support of F' is contained in B?. By virtue of bound (9.1),

Ur(w)] < e™F||F| o]

Therefore, ¥ has moderate growth at infinity.
To see that ¥ is continuous look at the right-hand side of (9.4) and observe that

F(x1,...,x) vanishes unless all quantities |z1/,.. ., |zx| are bounded from below by ¢,
which in turn entails that the k-tuple {z1,...,z;} is contained in the subset
{a1,.  yam, =81, .., —Bm}s m = [e7|w]].

That is, only coordinates of w with a few first indices really contribute, and this finite
set of possible indices depends only on |w|. Together with the continuity of F' this gives
the desired claim.

Step 4. Now we apply the above general arguments to M := M (:2") and the corre-
sponding pre-limit measures M, := My(,z’zl). Recall that, according to our convention,
M) lives on ¢,(Y,) C €. Then we know exactly what is [M{**)]: it is a scaled
negative binomial distribution living on the subset r~1Z, C R:

|M(Z z’)|( _11) ( +1)_zz/ (Zz/)il r l ey
’ r =(r .
T ! r+1/" +
Condition (9.3) on the tails is readily checked (note that the limiting measure |M (“/>|
is the I'-distribution with parameter zz’). Therefore, all correlation functions exist, and
we have the limit relation
lim <Fa p]k\/[r> = <F7 pllgw>7 M’I‘ = MSZJ/)) M = M(Z7Z/)

r—4o00
for any continuous compactly supported function F on (R*)*.

Step 5. Finally, we apply the results of our papers [7] and [11]. As shown in those
papers, the pre-limit measures M, = MT(Z’Z ) are determinantal, with some correlation
kernels Kﬁz’z )(x, y), called discrete hypergeometric kernels, for which an explicit ex-
pression is known.

In accordance with our definition of measure M.\**’, it lives on the lattice r— 17/ C
R*, where Z' := 7 + % As the reference measure o, we take the counting measure on
the lattice. Then one can write

(F, pMry = > F(xy,...,x) det[ K& (25, ;).
(z1,...,z)E(r—12/)k
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On the other hand, the limiting behavior of kernels Kﬁz’z/)(a:,y) was studied in [7,
Theorem 5.4]. It follows that, as » — +oo, the right-hand side of the above relation
converges to

/ F(zy,...,zx) det[K(z’Z/)(a:i,a:j)}dxl...dwk,
(z1,...,x)E(R*)*

where K (=) (z,y) is the Whittaker kernel. This completes the proof.
O

Remark 9.2. The map M + M converting a measure on Q to that on Conf(R*) is
not injective, because the map w — @ ignores parameter §. However, M is uniquely
determined by its pushforward M if it is known a priori that M is supported by the
subset

ﬁo::{WIZOéi-i-Zﬂi:(S}Cﬁ.

(Note that ﬁo is a dense Borel subset of type Gs.)

This is just the case for M = M=) as can be proved using Olshanski [30, Theorem
6.1]. Therefore, M(**") is completely specified by the correlation kernel K*=)(z,y) of
the measure M (%),

9.3 Determinantal structure of equilibrium finite-dimensional distributions

Starting Markov process X (=7) at time t = 0 from the stationary distribution we
get a stationary in time stochastic process X (2") | Given time moments 0 < t; < --- <
tn, let M (Z’Z/)(tl, ..., t,) stand for the corresponding finite-dimensional distribution of
X(=2), The distributions M (Z’Z/)(tl, ...,tp) are invariant under simultaneous shift of
all time moments by a constant; they can be called the equilibrium finite-dimensional
distributions. For n = 1, we have M (=) (¢) = M=),

Initially M(“/)(tl, ...,tp) is defined as a probability measure on the n-fold prod-
uct space O", but then we convert it to a probability measure M(Z’Z/)(tl, ...,ty) on
(Conf(R*))™, just as we did above for the case n = 1. Observe that (Conf(IR*))" can
be identified, in a natural way, with Conf( R* U---UR"). This shows that we can in-

n
terpret M (“/)(tl, ...,ty) as a probability distribution on configurations, and the next
theorem says that it is again in the determinantal class. This means that the correlation
functions of M (Z’Z')(tl, ..., t,) are described by a “dynamical” (or “space-time”) kernel
K= (2, s;9,t) on (R* x R) x (R* x R) whose two arguments, couples (z, s) and (y, t),
should be viewed as space-time variables ranging over space-time R* x R. Given an
arbitrary finite collection (x1,t1),. .., (x, tx), the k x k determinant

det K(Z’Z,)(Ii, ti; Zj, tj)

multiplied by dz;...dx; gives the probability of the event that at each prescribed
moment t; (where i = 1,...,k), the configuration @ € Conf(R*) corresponding to
w := X&) (1;) contains a point in the infinitesimal neighborhood dz; about position
x;, forevery:t=1,... k.

The kernel K (=) (z, s;y,t) in question is the extended Whittaker kernel; we refer to
Borodin-Olshanski [11] for its description.

Theorem 9.3. The pushforwards M (z:2) (t1,...,t,) of the equilibrium finite-dimensional
distributions M (sz’)(tl, ..., t,) are determinantal measures described by the extended
Whittaker kernel K (*:*) (z,s;y,t).
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This is a generalization of Theorem 9.1, which is a particular case of Theorem 9.3
for n = 1, because M=*)(t) = M=), and K% (z,s;y,t) reduces to the Whittaker
kernel K(=)(z,y) for s = ¢.

Remark 9.4 (cf. Remark 9.2). Note that measure M**)(t,,...,t,) is supported by
the subset Q()’ because every its one-dimensional marginal coincides with M=) and
the latter measure is supported by ﬁo. As in the case n = 1, this implies that the
equilibrium finite-dimensional distributions are uniquely determined by the extended
Whittaker kernel.

Proof of Theorem 9.3. The argument for Theorem 9.1 extends smoothly, with a few mi-
nor evident modifications only. Let MT(Z’ZI) (t1,...,t,) stand for the pre-limit equilibrium
finite-dimensional distributions. Corollary 3.6 tells us that they approximate the distri-
butions M*)(t;,...,t,). To bound the tails we use the fact, mentioned above, that
the one-dimensional marginals coincide with the stationary distribution. The correla-
tion functions of the pre-limit distributions are described by the extended version of the
discrete hypergeometric kernel, which converges to the extended Whittaker kernel as
r — +o0: this is established in [11]. O

10 Remarks on the Plancherel limit

Let us return to the context of Section 8.2. So far the basic parameters z and 2z’ were
fixed, but here we take a limit transition in formulas (8.11) assuming that z and 2’ go to
infinity while the third parameter r goes to 0 in such a way that the product rzz’ tends
to a fixed real number # > (0. One may simply assume that r is related to the couple
(2,2') by r = 6(22')"1; recall that because of Condition 1.1, 22’ is strictly positive, so
that the above relation is compatible with the fact that r should be a positive number.
The quantity § becomes our new parameter.

It is not difficult to verify that in this limit transition, all results of Section 8.2 survive.

Namely, the Q-matrix Qf’zl) turns into the following matrix:

dim(A + 0O)
M+ =0——————_ Oet
QuAA+D) =0y gy BeEAT
A[dim(A —0) - (10.1)
QoM A —0) = S — Oe\,

An analog of Proposition 8.4 holds, with the Meixner symmetric functions being re-
placed by the so-called Charlier symmetric functions, introduced in [32] (these are
obtained from the Meixner functions via the same limit transition). A key observation
is that the links YBA”" depend on parameters r and ’ through their ratio /7, which
remains intact under the limit (it translates into the ratio 6/6’). Because of this fact,
all other results of Section 8.2 are smoothly extended, too. We only have to change the
notation r — 6. Finally, we get a family {Xy : § > 0} of continuous time Feller Markov
chains on Y.

Further, one can prove that Xy has a unique stationary distribution, which is nothing
else than the the well-known Poissonized Plancherel measure, first introduced in Baik-
Deift-Johansson [2]:

Af!

It is a degeneration of the mixed z-measure (8.27), which played an important role in
Borodin-Okounkov-Olshanski [6].

. 2
MO()\) _ 6—09\>\| (dlm)\) .
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The Markov chains Xy were studied in our paper [10]. As shown in that paper, Xy
admits a nice description in terms of the Poisson process in the quarter-plane and the
Robinson-Schensted algorithm.

The formalism of the present paper says that the family {Xy : 8 > 0} gives rise to a
Feller Markov process X on the boundary ), and X has a unique stationary distribution
M := lim My, the boundary measure corresponding to the family of the Poissonized
Plancherel measures. On the other hand, it is readily seen that this boundary measure
is simply the Dirac measure at the point

where 0 := (0,0,...) is the null sequence.

At first glance, this looks strange, but the key is that X is not a genuine Markov
process, but a deterministic process. Its transition function P(¢) degenerates to a semi-
group of continuous maps Q — O which have the following form:

Pt): (o, 3,6) — (e ', 7B, e 0+ (1 —e™h)), t>0.

From this formula it is seen that, as t — +o0o, P(¢) contracts the whole space Q to the
point w;. There is no contradiction, because such a deterministic process is formally a
Markov process.

On the algebraic level, this phenomenon is clearly seen when we compute the gen-
erator of X as an operator in the algebra of symmetric functions: In contrast to the
Laguerre operator (8.16) we get a first order differential operator. This operator is best
written in terms of the generators pi,ps,... (the power-sum symmetric functions, see
Section 7.4), it has the form

0 0
(1 Pyt nzzgnpnapn :
The above discussion shows that our abstract formalism of constructing boundary
Markov processes via Markov intertwiners conceals a potential danger, as it may hap-
pen that the boundary process degenerates to a deterministic process. Therefore, if one
is interested in constructing interesting infinite-dimensional Markov processes (as we
do), one needs additional arguments guaranteeing that such a degeneration does not
occur. We were fortunate that we were able to explicitly compute the generator of our
process X (2. from the fact that the generator is a second order operator it is easy to
conclude that X (**) cannot be a deterministic process.
Finally, note that the existence of a nontrivial stationary distribution, M (%) makes
it possible to prove the non-determinism of the boundary process in a different way.
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