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The boundary of the range of a random walk and the
Folner property*

George Deligiannidis' = Sébastien Gouézel*  Zemer Kosloff®

Abstract

The range process R, of a random walk is the collection of sites visited by the random
walk up to time n. In this paper we deal with the question of whether the range process
of a random walk or the range process of a cocycle over an ergodic transformation is
almost surely a Fglner sequence and show the following results: (a) The size of the
inner boundary |OR,,| of the range of recurrent aperiodic random walks on Z? with
finite variance and aperiodic random walks in Z in the standard domain of attraction
of the Cauchy distribution, divided by n/log?(n), converges to a constant almost surely.
(b) We establish a formula for the Fglner asymptotic of transient cocycles over an
ergodic probability preserving transformation and use it to show that for admissible
transient random walks on finitely generated groups, the range is never a Fglner
sequence unless the walk is a skip-free random walk on Z. (c) For strongly aperiodic
random walks in the domain of attraction of symmetric a-stable distributions with
1 < a < 2, we prove a sharp polynomial upper bound for the decay at infinity of
|ORx|/|Rn|. This last result shows that the range process of these random walks is
almost surely a Fglner sequence.
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1 Introduction and main results

Let G be a countable group with identity element idg, £1,&s, ..., be i.i.d. G-valued
random variables and define the random walk (.S,,),,, where Sy :=idg and S,, =& - &2 -
...-&, for n > 1. The range of the random walk, denoted

Rn = {Sl, .. .,Sn},
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The boundary of the range of a random walk and the Fglner property

is the random subset of G which consists of the sites visited by the random walk up
to time n. The case where G = Z? will serve as a motivating and recurring example
in this paper; as this group is Abelian we will denote the random walk in this case by
Sn = Z?:l gz

The range is a natural object to study and understanding its size and shape is of great
interest for a variety of models in probability theory such as random walk in random
scenery; see for example [1, 16] where the size of the range is shown to determine the
leading term of the asymptotic growth rate of the information arising from the scenery.
The size of the range and its fluctuations have been extensively treated in the literature
starting with the seminal paper [17] where the authors obtained strong laws in the case
of the simple random walk on Z?, see also [18] and [19]. A central limit theorem for the
range was obtained in [24], whereas the case of random walks with stable increments
was treated in [28].

More recently, the focus has shifted towards more involved objects, still related
to the range. For example [7] studies the entropy of the range, [5, 4] its capacity,
[37] the largest gap problem in the range [37]; finally [3] and [30] study the boundary
of the range, henceforth denoted by 0R,,, that is the sites in the range with at least
one neighbour not visited by the random walk. Apart from its intrinsic interest, the
motivation for studying the range and its relatives often stems from their relevance in
more intricate models; the capacity of the range is of interest in random interlacements
(see [35]), whereas the range itself is relevant in the study of random walks in random
scenery.

The main focus of this paper is on asymptotic size of the boundary of the range and
its relation to the Fglner property of the range. We first present our results in the case
of recurrent walks.

1.1 Recurrent walks in Z and Z?
The first and last authors first studied the Fglner property of the range in [16], where
in the case of the simple random walk on Z?2, it was shown that the range is almost surely
a Fglner sequence, that is almost surely
R, A (R,
fo [BudS (B + )

n—oo |}%n|

=0, forallze Z? (1.1)

where for two subsets A, B C Z¢, we write AAB for the symmetric difference AAB :=
(AUB)\ (AN B).

One can easily see that the Fglner property captures the asymptotic relation between
the size of the range |R,| and that of its boundary |0R,,| defined by

OR,, = {xGRn:HyEZd\Rn, |x—y|:1}. (1.2)

Indeed let S, denote the usual generators of Z, that is $, := {+e; : 1 <i < d}, where ¢;
are the standard unit basis vectors. For v € Z¢, we also define the v-boundary of the
range as

R, =Ry \ (Rn + v).

Using the above notation, the boundary 0R,, can also be written in the form

OR, = | Bu\ (Bn+v) = | OuRn.
VESY vESY
From the above it is clear that for any v € $4

|00 B | < |OR,| < ) |00 Ral- (1.3)

VES,
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Notice that a similar relation also holds for any countable, finitely generated group G,
with $,; replaced by the generators of G.
In addition, for any a,b € Z? it can be easily shown that

|8aRn\abRn‘ S ‘8a7bRn|a ‘8a+bRn| S |abRn‘ + |aaRn‘

In particular (for countable finitely generated groups) the Fglner property is equivalent
to |OR,|/|Rn| — 0 as n — co. The Fglner property is important in ergodic theory and
information theory as it implies for example that the partial sums of any G-indexed
random field along (F),) satisfies the mean ergodic theorem [13] and the Shannon-
McMillan-Breiman Theorem [27, 29].

A rate, at least in expectation, is given by [7], who proved for the simple random walk
on 72, that E|dR,,| ~ Cn/log?(n), whereas [30] proved that

w2 .
— < lim
2

n—oo

2
(o8n)” b 1oR,| < 202,
n

We strengthen the results mentioned above by obtaining a strong law of large
numbers for the boundary |0R,,| of a recurrent random walk in Z?, with finite second
moments, or of a random walk in Z in the domain of attraction of the symmetric
Cauchy law. Before introducing our first main result we give a precise statement of our
assumptions.

Let &, &1, &, -+ beiid. Z%valued random variables satisfying one of the following:

(A1) d = 2 and there exists a nonsingular covariance matrix ¥ € Msys (R) such that for all
t € [—m, 73

o(t) = E (exp(i (t,€))) = 1 — (St, 1) + o (|t]*) ;
(A2) d =1 and there exists v > 0 such that for ¢t € [—7, 7],

¢(t) = E (exp(it€)) = 1 — [t| + o([¢]).

It is worth mentioning under (A1) the random variables ¢; € Z? have zero mean and
finite second moments and therefore S,,//n converges to a Gaussian random vector in
R?. For example Simple Random Walk in Z? satisfies (A1). On the other hand, random
walk satisfying assumption (A2) are in the domain of attraction of the symmetric Cauchy
distribution, that is if S,, :== X; + --- + X,,, then S,,/n — Z, where Z is a real random
variable with characteristic function E exp(itZ) = exp(—|[t|)

We will always assume that the random walk is aperiodic, namely that there is
no proper subgroup of Z¢ containing the support of ¢;. By [34, Theorem 7.1] this is
equivalent to requiring that ¢(¢) = 1 for ¢t € [, 7|? if and only if ¢ = 0. Notice that when
& € 72 has finite second moments, aperiodicity implies that the covariance matrix ¥ in
(A2) is non-singular.

Our first main result is the following.

Theorem 1.1. Let &y, &, ..., &y, .. be ii.d. Z%-valued aperiodic random variables satisfying

Assumption (A1) or Assumption (A2). Then for every nonzero v € 74, there exist
constants C',, C > 0 such that almost surely,

Jim k’g()wm_ lim log()|8R|—

n— oo

In addition E(|0,R,,|) ~ and E(|OR,|) ~ asn — oo.

log (n) log (n)
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In the cases covered by Theorem 1.1 the random walks are recurrent, since Re f 1-
¢(t)]"tdt = +o0, see [34, 11.8.P1]. By [17, 24] and [28] we almost surely have |R,| ~
dn/log(n) for some d > 0; thus for all nonzero v € Z? (or Z in the Cauchy case), there
exists a C' > 0 such that almost surely for n large enough,

c <log1(n)) : |RnA(1§j <o (logl(n)> ’

providing a sharp quantitative version of the Fglner property for these random walks.
We complete our study of recurrent random walks, by considering Z-valued random
walks in the domain of attraction of the symmetric, a-stable distribution with 1 < a < 2.
In these cases Le Gall and Rosen showed the range when scaled appropriately converges
in distribution to a nontrivial random variable, namely the Lebesgue measure of the
set W, ([0,1]) := {W,(t) : 0 <t <1}, where W, is the symmetric, a-stable Lévy process
[28].
Theorem 1.2. Let S,, be a recurrent, aperiodic random walk on 7 in the domain of

attraction of a nondegenerate, symmetric, a-stable distribution with 1 < o < 2. Then for
all e > 0, almost surely

|aR’ﬂ| _ é—l-{-e
"l 0 (n ) )

For o = 2 the quantitative upper bound of Theorem 1.2 is optimal in the polynomial
term as can be deduced from the case of the simple random walk on Z, see Remark
4.3. Theorem 1.2 shows that for this class of random walks, the range process is almost
surely a Falner sequence. This in turn can be used, for example, to greatly simplify the
calculation of the upper bound of the relative complexity of the scenery in [1], which is
quite technical and is based on dyadic partitions, as Kieffer’'s Shannon-McMillan-Breiman
formula directly applies to the sequence of sets (R, ).

1.2 Transient walks

Kaimanovich in a private communication asked which groups admit random walks
whose range satisfies the almost sure Fglner property. Most groups only carry transient
random walks. Indeed, the only finitely generated groups on which there are recurrent
random walks are the groups which are virtually cyclic or virtually Z?2, see [38, Theorem
3.24] meaning that there exists H a finite index subgroup of G which is isomorphic to {0},
Z or Z*. As for transient random walks the range grows linearly, Kaimanovich’s question
is naturally linked to the asymptotic size of the boundary of the range of transient
random walks; see the discussion in Section 1.1.

Kesten, Spitzer and Whitman’s showed that for all random walks,

Bl p (s, 20, foralln> 1),
n

almost surely, where clearly the limit is positive for transient random walks, see [34, p.
38]. In the case of transient random walks on Z? with d > 1, Okada showed in [30] that

if X1, X, -+, is a sequence of i.i.d. random variables in Z¢, then almost surely
OR, .
lim | . | :IP({Vk: €N, Sy ?éo} ﬂ{Ely € {tei; 1<i<d),VYkeZ S #y})

where {S_,;n > 0} is an independent copy of {—S,;n > 0}.
We take a more general viewpoint and consider random walks on groups. Let G be a
discrete group, {5, : n > 0} be a G-valued random walk and R,, := {S1,...,S,}. We first

show that
i B (Bng)|
m —F—

n—o00 |Rn|

=c¢(g), a.s.forall g€ G, (1.4)

EJP 26 (2021), paper 110. https://www.imstat.org/ejp
Page 4/39


https://doi.org/10.1214/21-EJP667
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

The boundary of the range of a random walk and the Fglner property

where ¢(g) is given explicitly in terms of return probabilities and is thus closely related
with the Green function G(g) = .- P (S, = g). In particular, Proposition 5.4 shows
that if the Green function of a random walk vanishes at infinity then its range is almost
surely not a Falner sequence.

Let us say that a random walk is admissible if the walk starting from the origin can
reach any point with positive probability. A function f : G — R satisfies limg_,, f(g) =0
if for all ¢ > 0, we have |f(g)| < ¢ for all but finitely many elements of G. We then

establish the following.

Theorem 1.3. Let p be an admissible probability measure on a finitely generated group
G. Assume that p defines a transient random walk, and that G is not virtually cyclic. Then
the Green function G(g) tends to 0 when g tends to infinity.

The condition that G is not virtually cyclic is necessary for the theorem: in Z, the
Green function of a non-centered random walk with finite first moment does not tend to
0 at infinity, by the renewal theorem (and this statement can be extended to virtually
cyclic groups).

It is worth noting that stronger, quantitative results, are available if one restricts the
class of groups under consideration, see [38]. For instance, when G is non-amenable
the probabilities p,(idg, z) vanish exponentially fast, uniformly in z, from which the
result follows readily. On amenable groups, for symmetric walks with finite support or
more generally a second moment, one can sometimes use isoperimetric techniques to
obtain much stronger results, specifying the rate of decay of p, (idg, z) and of the Green
function at infinity. However, in general, there is no hope to get a quantitative version
of Theorem 1.3 as we have made no moment assumption; it suffices to consider p such
that &; is at distance 22" of idg with probability 1/n? - then the Green function decays
at most like 1/loglogd(idg, ). Moreover, surprisingly few tools apply in all classes of
groups, regardless of their geometry.

After completing our proof, we learned that part of the statement of Theorem 1.3,
namely if G is not virtually Z?2, can also be deduced from results of Coulhon on isoperimet-
ric inequalities (see [9, Proposition 3.1]). We nevertheless decided to keep our argument
for this case also since it is shorter and more elementary.

There is a simple class of transient random walks for which R,, is a Faglner sequence.
Let X3, Xo,... be a Z valued i.i.d sequence with finite first moment, positive expectation,
and

P(X;>1)=0.

Let S, = > ,_; Xi. Then for almost all w € ©Q, {R,},_, is an eventually monotone
sequence of growing intervals with |R,| — oo as n — oo. Consequently the range
process is almost surely a Fglner sequence, and |0R,,| remains almost surely bounded.
A similar statement holds for walks with S;, - —ocasn — occand P (X; < —1) = 0. We
say that these walks are the skip-free walks on Z.

With Theorem 1.3 at hand together with a specific study of virtually cyclic groups,
we show the following.

Theorem 1.4. Let S,, be a transient admissible random walk on a finitely generated
group G. Ifit is not a skip-free random walk on Z, then almost surely {R,}, -, is not a
Folner sequence.

In particular, for all d > 3, the range of all random walks on Z¢ is almost surely not
a Folner sequence. This answers the question of Kaimanovich in full generality for all
transient random walks on finitely generated groups. We obtain in particular that for
transient random walks, either |OR,,| is eventually bounded, or it grows linearly, with no
intermediate behavior.
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The remainder of the paper is structured as follows. In Section 2 we introduce the
necessary notation, collect some preliminary results and set the setting for proving the
main results. Also in Section 2 we extend the results of [30] to transient co-cycles in
discrete groups. The added generality of considering co-cycles is not strictly necessary,
but it comes at no additional technical complexity and we think is of independent interest.
The proofs of the main results, along with the relevant definitions and more precise
statements, are given in Sections 3, 4 and 5 respectively. The Appendix contains some
auxiliary results.

1.2.1 Notation

Given two sequences (a,), and (b,), of positive numbers we will write a,, ~ b, if
lim,, s oo ‘g—" =1and a, < b, if there exists C' > 0 such that for all n € N, a,, < Cb,,. For

~

x € R, |z] € Z denotes the lower floor function of x.

2 Preliminary results

As mentioned in the introduction we will present the results of this Section in the
context of group-valued co-cycles. The abstraction to co-cycles is not strictly necessary
for the rest of the paper but it does not add to the complexity of the paper and we think
is of independent interest.

Let T be an invertible bi-measurable, ergodic, measure preserving transformation
of a probability space (2, B, P), meaning that P o 7-! = . In this case we will refer to
(Q,B,P,T) as a probability preserving transformation. The transformation is ergodic if
forall A € B, T"'A = A implies that P(4) = 0 or P(2\ A) = 0. In this section we will
make use of the pointwise ergodic theorem: if a measurable f : Q@ — R is P integrable
and T is ergodic, then for IP almost every w € (2,

ZZ:OfOTk(W) — lim ZZ:lfOT_k(W)
n n

lim
n—o0

n—oo - ]E]P(f).

Let (G, x) be a countable discrete group and denote by idg and m¢ the identity
element and the Haar measure of G respectively. A G-valued cocycle is a function
F : 7 x Q — G which satisfies the cocycle identity: for all m,n € Z and w € €,

Fn+m,w)=F(m,w) X F(n,T"w).
Any measurable function f : 2 — G determines a G-valued cocycle F' via

J@) % foT(@) x - x foT" w)  neN
Ft(n,w) = 1 idg n=0

(FoT (@) " x o x (foT™"(w) ™" neZ..

In fact the above representation is general; any G-valued cocycle F is of the form Fy
for f defined by f(w) = F(1,w). These cocycles appear in the projection to the second
coordinate of the skew product map T : 2 x G — Q x G defined by T} (w, g) = (Tw, gf(w)).
Note that Ty preserves the o-finite measure IP x mg. A cocycle I is recurrent if almost
surely N(w) :=#{n € N: F(n,w) =1ide} = oo and transient if N(w) < co almost surely.
We would like to point out that there is no general necessary and sufficient criteria
for recurrence of cocycles and that it follows from Herman’s (unpublished notes) and
[20, 2] that all amenable groups admit a recurrent cocycle. As the class of amenable
groups includes all Abelian groups as well as some groups of exponential growth the
latter class is much more diverse than the class of groups of polynomial growth at most
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2. We conclude that there are many groups which admit a recurrent cocycle and all
their random walks are transient. The papers [6, 31, 32, 14] provide some sufficient or
necessary criteria for recurrence of cocycles.
Let
R, (w) :={F(k,w); 1 <k<n}

be the range, or trace, of the co-cycle up to time n. When no confusion is possible we
will write R,, for R, (w). For a finite subset A C G, we write |A| for its cardinality.

The next proposition was proved in Spitzer [34, pp. 38-40] ! 2 for random walks
in Z% and the proof of Proposition 2.1 below follows its lines. The case of Random
walks on Z? can be recovered by taking 2 = (Z%)%, P is a product measure (distribution
of an i.i.d. sequence), T is the Bernoulli shift (ergodic) and f(w) = wy, where w =
( ;W717W07w1a"')-

Proposition 2.1 (pp. 38-40 [34]). Let (2, B,P,T) be an ergodic, probability-preserving
transformation, G a countable group and F : Z x ) — G a cocycle. Then for IP-almost

every w,
Ry (w)]

lim ———

n—00 n

=P(weQ; VneN, F(n,w)#idg) .
Proof. Define
A, ={w €Q:Vke[l,n]NN, F(k,') #idg}

and A = A,,. Counting each z € R,, according to the last time it has been visited in
[1,n] NIV, it follows that

| Ry (w)| = Z Lyk<j<n, F(jw)£F(kw)] = Z Lvo<j<n—k,F(j,TFw)#ide]
k=1 k=1

and foralln e Nand N <n
n n n—N
S 1aoT* <Ry =) 14, ,oT* <N+ Y la,o0T"
k=1 k=1 k=1

By the pointwise ergodic theorem, dividing all sides of the inequality by n, one has that
for all N € IN, for almost every w € Q,

P(A) < lim En(@)] lim Mg]P(AN).

n—00 n T n—oo n

Noting that Ay | A as N — oo and thus P (4Ay) = P(A) the conclusion follows. O
—00

The following corollary is almost immediate.

Corollary 2.2. Let (2, B,IP, T) be an ergodic probability preserving transformation, G a
countable group and F : Z x Q) — G a cocycle. If F is recurrent then |R,,| = o(n) almost
surely. In the transient case there exists ¢ > 0 such that |R,,| ~ c¢n almost surely.

Proof. It remains to show that if F’ is transient then
c:=Pwef: VneN, F(n,w)#idg) > 0.
To see thislet [ : Q — INU O be defined as

l(w):=sup{n e NU{0}: F(n,w) =1idg}.

1 Although it is stated for Z?, it holds for general countable groups as pointed out by Flatto [19].
2Spitzer attributes the proof to an unpublished manuscript with Kesten and Whitman.
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We need to show that P(I = 0) > 0. Letting By = {w € Q; | = N}, the transience of F'
implies that there exists N € NU {0} such that P (By) > 0. Forallw € By and j € NN,

idg # F(N + j,w) = F(N,w) x F (j,TVw) = F (j, T"w) .

The latter implies that 7V By C {w € Q : I = 0} and since T preserves P we have P(l =
0) > 0. O

2.1 The asymptotic size of the boundary of transient cocycles

[7] and [30] studied the asymptotic size of the boundary of a random walk in 7%, In
the case of transient random walks on Z?, Okada obtained a strong law of the boundary
of the range [30]. The following is a similar result for transient cocycles on arbitrary
countable groups. The proof follows closely that of [30, Theorem 2.1]. Note that the
proof [30, Theorem 2.1] contains a small issue since the shift operator as defined in
the beginning of [30, Section 3.1] is measure-preserving with respect to an infinite
measure. This however can be easily fixed by using instead the setup mentioned just
before Proposition 2.1.

Proposition 2.3. Let (2, B,IP,T) be an ergodic probability preserving transformation,
G a countable group and F : Z x ) — G a cocyle. Then for all g € G, for P-almost every
wE Q,

lim |Rn(w) \ (Rn(w)g)‘

n—00 n

:IP(wEQ; Vn € N, F(n,w) # idg,Vn € Z, F(n,w) #g_l).

Proof. Let g € G and w € 2. By definition, z € R, (w) \ (R, (w)g) if and only if there exists
1 <k <nsuchthatforalll <j<n,

F(j,w)g # 2z = F(k,w).
By considering the maximal k¥ < n for which F(k,w) = z, we get |R,(w) \ (Rn(w)g)| =
> w115, (k) where

By (k) = {we V)€ [1,n)NN, F(j,w) # F(k,w)g™', Vk < j <n, F(j,w) # F(k,w)}.

Asforallk,j € Z, F(k,w) 'F(j,w) = F(j — k,T*w), forall k € {1,...,n} the set B, (k) is
equal to

T’k{w €Q:Vje[-kn—kNZ F(jw)#g Vi€ [Lin—kNN, F(j,w) £ idG}.

This implies that for all N < n/2,

n n—N
Y leoTH <[R\ (Rug)| 2N+ > lgy o T,
k=1 k=N+1

where
CN = {w € Qa v] € [7N3N] mZ? F(]vw) %9717 v] € [17N] ﬂ]Na F(]aw) 7£ ldG}
and C' = C, = NyCy. The conclusion follows from the ergodic theorem as in the proof
of Proposition 2.1. O
The next Corollary follows easily from a combination of Propositions 2.1, 2.3 and
Corollary 2.2.

Corollary 2.4. Let (2, B,IP, T) be an ergodic probability-preserving transformation, G a
countable group and F : Z x ) — G a cocycle. If F is transient then for all g € G,

Rn Rn a.s. — .
[Fen \ (Bng)| P (Vk € Z, F(k,")# g '|Vk € N, F(k,-) #idg) .
|Rn‘ n— 00
EJP 26 (2021), paper 110. https://www.imstat.org/ejp
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2.2 The Fglner property
A sequence {K,}, . of subsets of G is a right Felner sequence in G if for all n € N,

K, is a nonempty finite set and for all g € G,
| KA (Kyg9)|

|Kn‘ n— o0

0.

The existence of Faglner sequences is equivalent to amenability of the group (existence of a
right invariant mean on G). In [16], it was shown that the range of the symmetric random
walk in Z?2 is almost surely a Fglner sequence. Kaimanovich, in a private communication,
asked which random walks on general countable groups have almost surely Fglner
ranges and Dolgopyat suggested to generalise this question to which cocycles have
almost surely Faglner ranges. The following is a partial advance on Dolgopyat’s question
for transient co-cycles as it establishes a relatively simple criterion for checking the
Falner property. This criterion will be used afterwards to give a complete answer to
Kaimanovich’s question.

Proposition 2.5. Let (2, B,IP,T) be an ergodic probability preserving transformation,
G a countable group and F : Z x 2 — G a cocycle. If F' is transient then for all g € G,

almost surely,
R,AR, _
i 2009 ag) 0 (5,

n—00 |Rn|

where ®(g) :=P (Vn € Z, F(n,-) # g|Vk € N, F(k,-) # idg).
Proof. Tt is easy to see, by multiplying by ¢!, that for all n € NN,

[Rng \ Rul = |Rn \ (Rng™")|.

Since (R,A(Rng)) = (Rn\ (Rng)) W ((Rng) \ Ry), the result follows from Corollary
2.4. O

3 Proof of Theorem 1.1

In [7] it was shown that in the case of the symmetric random walk on Z2, E |0R,,|
is proportional to the entropy of the range (at time n) and it is of order constant times
n/ logQ(n). [30] has shown that 27 w2 < C < 272. The previous Theorem is a law of large
numbers type result for a more general class of random walks which includes random
walks in the normal domain of attraction of a symmetric Cauchy distribution. It also
gives a more precise estimate on the almost sure Fglner property of the range of such
random walks; see [16] for some consequences of the Fglner property of the range in
the model of random walks in random sceneries. The proof goes by first establishing an
upper bound for the variance of |0R,,| which gives convergence in probability. After that
we use a method from [19] which improves the asymptotics of the rate of convergence
in probability, thus enabling us to use the Borel-Cantelli lemma for showing convergence
almost surely.

Recall that for v € Z¢, the v-boundary of the range is defined as 9, R,, = R,, \ (Rn + v),
whereas for V C Z9, we write Oy R,, := Nyecy O, R,,. For d = 1,2, write $4 := {Fe; : 1 <
i < d}, where e; are the usual generators of Z“. The boundary dR,, can also be written
in the form

OR, = | Ru\ (Bn+v) = | 0uRn. (3.1)
vESy vESy

To prove the statement in Theorem 1.1 for OR,,, we need first the statement for
O, R,, and in fact a more general statement for dy R,,, where V' C Z%. The proof of the
statement for JR,, will then follow from the inclusion-exclusion principle.
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3.1 Auxiliary results

We now state and prove a number of auxiliary results that will be used in the proof of
Theorem 1.1, that we could not find in the literature.
Proposition 3.1. Under the assumptions of Theorem 1.1, for all j € Z\ {0} there exist
¢j,d; > 0 such that

P(V1<k<n, Spé{0,j})~ loan) asn — oo.

and

P(V1<k<n, Sp#j)~ G asn - 0o,

log(n)
Remark 3.2. Proposition 3.1 in the case of symmetric random walks on Z? with finite

variance was (essentially) treated in [30].

Proof. The proof is a simple application of [26, Theorem 4a]. This theorem states that
for any aperiodic random walk in Z?, W C Z¢ a finite subset, and any x € Z¢ we have
P (S, ¢ W k=1,...,

lim 0( K ¢ n)

= gw (), (3.2)
where in the cases of interest to us, by [26, Eq.(1.16)], for z,y € 7.

gw(@y) =1y + > P (Sy=y.S ¢ W,1<k<n-1),

n=1

gw(z) = lim gw(z,y). (3.3)

ly|—o00

Under assumptions (A1) or (A2), it follows from the local limit theorem that
> P(S; =0) ~ clogn. (3.4)
=0

Using this asymptotics, a standard argument, see for example [17] and [23, Lemma 2.3],
shows that there exists a constant 74 > 0, depending on the random walk, such that

Vd
logn’

P°{S, #0,k=1,...,n} ~ (3.5)

When W = {0, 5}, from [26, Eq.(5.17) and (5.18)] we have that

—» G10,13(0) = a(ja(—j)

g{o,j}(j) = ma

where

R0 o pice oL 1= exp(ijt)
a(])—Z[P (Sn=0) P<Sn_0)]_(2ﬂ)d/[_ﬂ7ﬁ]d 1—¢(t) @

Under our assumptions, we have a(z) > 0 for all = # 0, by [34, Proposition 11.7] for
d = 2 and [34, Proposition 30.2] for d = 1, whence c;,d; > 0. The result follows from this
and (3.2). O

n=0

Lemma 3.3. Under the assumptions of Theorem 1.1, for any nonempty finite subset
O C 7% and any x,y € 7, there exists C = C(O, x,y) such that for alln € NN,

C

P*[S,=y,8¢0,1<j<n—-1]< ——5—.
nlog*(n)
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Proof. Let
o(x,y) =P [S, =y,8;¢0,1<j<n-—1].

Assume first that (A1) holds, i.e., d = 1, and that the walk is strongly aperiodic, which
is equivalent to |¢(t)| < 1 for all t € (—m,7)%\ {0}. For aperiodic random walks, this
amounts to the condition that the greatest common divisor of return times to the origin
is 1. For instance, the simple random walk is aperiodic, but not strongly aperiodic.

By strong aperiodicity of the walk condition (6.6) in [25] is satisfied. By [25, Theo-
rems 8 and 9] we have

lim QH(z,y)

n—00 ™y

nlog(n)? =1,

which implies the result.
Under (A2), still with strong aperiodicity, the estimate

2rdet(X)1/2
> Qb(uw) ~

2
Wago nlog(n)
follows from [25, Theorem 9] and [24, Theorem 4.1]. Then

ordet(X)V/2
nlog((n))QgO z)g-o(-y),

Qg (I, y) ~
follows from the above and [25, Theorem 6a]. Indeed, although [25, Theorem 9] is stated
only for one-dimensional walks in the domain of attraction of a symmetric stable law, as
explained in the proof the result remains true for any recurrent random walk satisfying
[25, Equation (11.1)]. This has been established under (A2) for strongly aperiodic random
walks in [24, Theorem 4.1].

Under (Al) or (A2), but with strong aperiodicity, we have proved the result of the
lemma. We claim that it still holds if one weakens strong aperiodicity to aperiodicity,
but a little extra work is needed. Let {S }i>o be a lazy version {S;};>. In particular,
ifS; =&+ +¢&;, welet S =&+ + &, where 5] = B,;&; where (B; )j:1 are i.i.d.
random Varlables, 1ndependent of the random walk, with P{B; = 1} = p € (0,1) and
P{B; =0} = 1 — p. It can be easily checked that {S;},>0 is then strongly aperiodic and
therefore that there exists C' > 0 such that for all n € N,

c

o =P"|S, =y,5; 1<j<n—-1|<——.
O(xay) STL y>SJ ¢ 07 SJ=n nlog(n)2

(3.6)

In addition let 3
Ty :=0, T,:=inf{n>T,1:& #0}, n> 1.

It is then clear that for all j > 1, T; — T;_; are i.i.d. geometrically distributed on the
positive integers. With this notation, we can embed a path of {S;},>0 into a path of
{S;};>0 by letting S; = Sy, for j > 0. Up to a time-change, the paths of {5;} and {S;}
coincide and thus

Qp(z,y) =P" (S, =y,5;¢0,1<j<n-—1]

—p* [STn:y,SjgéO,lgngnfl}

:inﬂ {S‘k.:y,SjgéO,lgjgk—l}]P(Tn:k)

P(T, = k: C < C
< C n P(T,=k) < ———. O
—G9 Z klog(k)? — nlog(n)2 Z;L (T )= nlog(n)?
EJP 26 (2021), paper 110. https://www.imstat.org/ejp
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As 7% is an Abelian group, in this case we consider instead a bi-infinite i.i.d. sequence
{X.}icz and write for n € IN,

-1
I S
k=—n

In what follows we will make use of the fact that for k < n and v € Z¢, for all w € Q,
Sk(w) = Sn(w) +v iff S (T"(w)) =v iff S, (TF(w)) = —v.

Proposition 3.4. Under the assumptions of Theorem 1.1, there exists a constant C > 0

such that

E(\&Rn\)wﬂ asn — oo. (3.7)

log®(n)’

In addition, there exists M > 0 such that

Mn?logl
Var (|oR,|) < M loslos(n) o), o, (3.8)
log”(n)
Proof. It follows easily from the equality OR,, = UUESd Oy R, in (3.1) that for any v € S,
we have
|0uRn| < [0R,| < > |0y Ral. (3.9)
VES,
Using the inclusion-exclusion principle and enumerating the elements of $; as vy, ..., v2q
we have
OR,| = Y (~1)VIT oy R, (3.10)
VCSa
recalling that for a collection, V := {v,...,v;} say, of distinct vectors in Z?, we have
that

OvRy = () OuRn=Rn0 [ (Rn+v)°
veV veV

whence we can write as in the proof of Proposition 2.3

v Rl =Y Ta, v ()@, y (ni) (@) (3.11)
k=1

where
Aoy(L)={weq: W <i<Ls ¢V},  Aw(L) =T Ap (D),
and
Bov(L)={weQ: YO<I<L, S ¢VU{0}}, Bryv(L)=T "Byy(L).
To see why notice that
Aprv((k)NBry(n—k)={weQ:Vie[l,n], Sp ¢ Si+V, Vm € [k +1,n], Sy, # Sk} .

Let us first consider the case V' = {v}. Then one has

100 Bl (W) = L a (i) (@)1, (niy (W),
k=1
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where Ay (k) := Ay 10y(k), Be(n — k) := By (»1(n — k). By the Markov property for the
random walk, for all 1 < k < n, Ax(k) and By(n — k) are independent, thus

E (|8, Ry|) = ZIP (Ax(k)) P (By(n — k)

:;P(\ﬂ <1<k ST #0)P(VL<I<n—k S ¢{0,v})
n—2

Z log ({Zgun —k) (14 o(1),

as n — oo, where ¢,,d,, > 0 by Proposition 3.1. An easy calculation, using the fact that
log is slowly varying, shows that

n—2 1 n—[n/log” n| 1 n
2 o logn B 2=, Togylogtn 1) O (<1ogn>3)

k=|n/log?n]|

_ ﬁ(l +o(1)) +0 (Omﬁrz)n‘) ’

where we write |z] for the integer part of x.
Assume now |V| > 1. For any finite set W, the proof of Proposition 3.1 and in
particular (3.2) imply that, as n — oo

PV1<k<n, Sp,¢W)= m + 0 (log(n)™") asn — oo, (3.12)

with 74 and gw (0) as defined in (3.5) and (3.3) respectively. Therefore similar arguments
show that for any V' C $; we have that

E |0y Ry | ~ 73 §v(0)dvuioy (0) (3.13)

n
log®(n)’
and when gy (0)gvu{oy (0) = 0,

n
E|oyR,| = .
19 B 0(log2(n))

Going back to dR,,, we thus have that

.o - -
lim log(n)* )? E|OR,| = Z (—1)lVI+1,2 v (0)gvugoy(0) > Iglea&(c{v}d{v} >0 (3.14)

n— o0 n
VCSq

where the last two inequalities follow from (3.9) and Proposition 3.1. This proves (3.7).
Note that this equation gives a semi-explicit formula for the constant in the asymptotics
of E|OR,| in (3.7). We do not know any simpler formula for this constant ([7] only
provides upper and lower bounds, but no exact formula).

Variance. For the second part, from (3.10) we have that

Var (|0R,|) = Var Z |OvR.|| <C Z Var [|0v R,|] -

VCSy VCSy

Similarly to the proof of (3.7), we first work out in detail the case V' = {v}, for v € $,
arbitrary. First notice that

E (IaanIQ) =EY (Lawlen-n) +2 D E@amlen-nLa,omle.m-m)-
k=1 1<k<m<n
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The first term is equal to E (|0, R,|). For the second term, notice that for 1 < k < m < n,

I, (n-r)la,,(m) < U (((m—k)/2) LA, ([(m—k)/2))5 (3.15)

since for any k,m, By(-), A (-) are decreasing sequences of sets. To keep notation
concise, for any integers [, k we will denote P(Ax(1)) by (1) and P(By(1)) by 6(1), where
we can drop the dependence on k since P oT~! = P. Since for 1 < k < m < n the events

Aw(k), By ([(m — k)/2]), A (L(m — k)/2)) , Bun(n — m),
are independent, we have
E (La,) LB, (n—i)La,, (m) LB, (nm)) < ¥ (k)0 ({2J) (] ({QJ) 0(n —m).
This shows that for k < m,

o(k,m) :==E (La, )Ly (n-r)La,,om) LB, —m)) =B (La, Lo (n—k)) B (La,,om) LB, (n—m))

is bounded from above by

- ofs (2 D((75) ve-o]
o [o (|25]) —w<m>]}

Denote by
D(n)::{(k,m)e[l,n]2: k,n—m>+/n and m—k > — }
log”(n)
Since for n large enough
log(n)
log(n) — 5loglog(n) —log(2) > B
it follows that for all (k,m) € D(n),
m—k Co Co 2¢y
- = ~ < < 3.16
("F)) ~ 7 < s @ Sy 19
and k d 2d
m — v v
0 ~ < . 3.17
(["2*]) ~ 7 = G17

with ¢,,d, as in Proposition 3.1. Similarly, for all (k,m) € D(n) and n large enough we
have that

1

0|55 ) - otn -1 = " 6o -0+ 1)

m—k

J=l"
—k—1
> PO[Sj11 €{0,0}, 8 ¢ {0,0}, V1 <1 < j]

j:L'm;kJ

n

n— 1

S S PUS = w, S ¢ {00} 1 <1< ]

f—
j=175E ) \we{0v}
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By Lemma 3.3, the term in the sum is bounded by C/(j log?(j)). Thus, since (m — k)/2 —
oo when n — oo,

m— k n—k—1 1
0| —— —-0n—-k)<C —_
Q 2 D ( ) , Z,k Jlog(j)?
]:LTJ
n—k
</ ds
™ Joz|mok | slog(s)?

]

1 1
< _
- [logn—5loglogn—log2 1ogn}
< C'loglog(n)
log®(n)

" Qm2 kJ) —p(m) S Ciooij‘zi)(m (3.19)

since for (k,m) € D(n), it holds that n/log®(n) < m < n.
Combining (3.16), (3.17), (3.18) and (3.19), we obtain a global constant M > 0 such
that for large n, for all (k,m) € D(n)

(3.18)

and similarly

<~ Mlog log(n) 1 1 < 4M loglog(n)

() S g n) To(n —m) og () = log(n) (5:20

Since «(k,m) < 1 for all k, m, we have

ST wlkym) <#{(k D) €LnP\Dm): k<l}+ > uk,m)
1<k<m<n (k,m)eD(n)
< (2n3/2 N n? ) N Mn?log log(n).
N log®(n) log® (n)

This together with (3.7) implies for any v € gd

Mn?loglog(n)

Var (|0 Ral) <
(10, Fal) £ =

as n — oo.
Notice that for general V, we can essentially repeat the same proof using (3.11) and
v (1) :==P(Akv (1)), Ov(l) := P(Bk,v (1)) in place of 1(1), (). In particular notice that
Yy (n),0y(n) < C/log(n) follows from (3.16), (3.17) along with (3.12), whereas the

bounds (3.18) and (3.19) also follow from Lemma 3.3 which holds for general V. This
completes the proof. O

Corollary 3.5. Under the assumptions of Theorem 1.1, there exists a constant C > 0

such that
|0R,|

% ) 102 ()

Proof. It follows from Proposition 3.4 that there exists M > 0 such that,

= (C, in probability.

E (OR,,)? loglog(n)

<
Var(|OR,|) < M Tog(n)
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By Markov’s inequality,

M loglog(n)
e?log(n) n—oo

P (|08~ B (0R)) | > €E (0Ra))) < 0, (3.21)

whence |0R,,|/E|0R,| — 1 in probability. In particular, from (3.7), there exists C' > 0
such that log?(n)|E(|0R,|)/n — C, and thus by elementary arguments

log®(n)
n

|OR,| C' in probability. (3.22)
n—oo D

In order to prove Theorem 1.1 we would like to improve the convergence in probability
result to almost sure convergence. The gap of order loglog(n)/log(n) in the decay
of these probabilities is enough to guarantee almost sure convergence of |ORy, | for
Ny = exp (n”) with @ > 1. By a different method looking at

|OR,,|
Zy = ——_
E (|0Rn])

one can show almost sure convergence of Zy, to 0 where Ny, is of the form [exp(n?)]
with @ > 1/2. This is since fora > 1/2, Y 72 | E (\ZNk|2) < 0.
Unfortunately as |OR,| is not necessarily monotone, this subsequence is too thin in

order to interpolate the almost sure convergence from the subsequence to almost sure
convergence along the whole sequence. To that end we use a method from [19].

Definition 3.6. (i) Given § > 0, the sequence of random variables {X,,;n > 0} satisfies
property A(¢) if for all ¢ > 0 there exists C = C(¢g,d) > 0 such that for all n > 2 and
€ 2> €o,

P (X, > (1+OF(X,)) < lgé(n)

(ii) The sequence of random variables { X,;n > 0} satisfies property D(J) if for alle > 0,

P(X, <(1-eFE(X,)=0 (k)gél(n)>

Theorem A. [Theorem 4.2 in [19]] Let V C $,. For all § > 0, if |0y R,,| satisfies property
A(J) then it satisfies property A(46/3).

Theorem B. [Bound (1.9) in [19]] Under the assumptions of Theorem 1.1, forall V' C 7,
|Ov R, | satisfies property D(4) for all § > 0.

Remark 3.7. It is worth saying a few words about the fascinating method by Flatto [19]
that produces Theorems A, B. Our intuition of why it works is the following. First notice
that if we decompose the random walk path into blocks, the range/boundary of the full
path can then be compared with the union of the corresponding objects of the blocks
after correcting for pair-wise interactions. The first key ingredient is the fact that these
interactions are weak, therefore the enhanced bounds guaranteed by Flatto’s method
can be seen as a form of concentration. The second key ingredient is slow variation of
the original bound which allows one to control the effect of the interactions between the
blocks and makes this approach possible.

It follows from (3.21) that for all § € (0,1), the sequence |0R,,| satisfies properties
A()) and D.

Corollary 3.8. Let V C $,. For all § > 0, the sequence |0y R,,| satisfies properties A (¢)
and D(0). Consequently, taking 6 = 5, for all ¢ > 0 there exists C' = C(e) such that for all
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P (|10 Rl ~ B (0 Ral) | > B (0 Ral)) < 5 (3.23)
e2log”(n)

The proof of Theorems A and B is similar to the proof of [19, Thm. 4.2], hence
it is postponed to the appendix. We note that the proof of Theorem B is easier for
each individual term |0y R,,| separately then for |0R,| which is a weighted sum of
{|8an\ . VC Sd}.

Proof of Thm. 1.1. Notice that if we manage prove that log?(n)|dR,|/n — C almost
surely, then the fact that C' > 0 follows from Corollary 3.5. In addition, similarly to the
proof of Corollary 3.5 it suffices to prove that for any V' C $; we have

log? as
o8 (n)\aan| LN
n n—so00

By (3.13) it further suffices to show that

|8VRTL|
Ly = -1
‘E (10v Rnl)

n— oo

Let € > 0 and write Ny := {exp (f/E)J By Corollary 3.8 there exists C' > 0 such that for
alln > 2,

C C
P(Zy, >¢) < < .
(Zn>€) < €2 10g5(Nk) — k5/4

It follows from the Borel-Cantelli lemma that for almost every w € (Q,

limsup Zyn, <e.
k—o0

As Z,, > 0 and ¢ is arbitrary it follows that for almost every w € €,

n— oo

Now for a general n € IN there exists a unique m = m(n) € IN such that N, <n <
Npy1. Since e — 1 < 2z for all 0 < z < 1 and for all m large /m + 1 — /m < 1/3m~3/4,
it follows that for all large m,

Npi1 — Ny < exp(Vm +1) —exp(vV/m + 1) + 2
=exp (Vm) [exp (Vm +1— ¥m) —1] +2 <m %/4N,,. (3.24)

In particular, N,,;1/N,, — 1. By (3.13), E(|0yvR.|) ~ Cn/(log*(n)) is regularly
varying. Therefore, since N,, <n < Ny,41,

E(|0v R.|)/E(|0v RnN,,|) — 1. (3.25)
From the trivial bound
|Ov Ry,| — 2dm < |0y R(n 4+ m)| < |0y R, | + 2dm

for all m large enough and N,,, < n < N,,11, we have using (3.24)

|10y Ry| — |0y R, 2d(Nm41 = Nin) _ 2dm 3/ N,, mt/? 0
E(|ovRy,[) = E(ovRwn,]) T CNu/log*(Ny) ~ m3/*
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Since |0v Ry, |/E(|0v Rn,,|) tends almost surely to 1, we obtain that |0y R, |/E(|0v Rn,,|)
also tends to 1. Together with (3.25), this gives |0y R,|/E(|0v R,|) — 1 almost surely as
required. It then follows from (3.13) that for all V' C $,, there exists Cy > 0 such that
almost surely,

2
lim (k)g ) |aan|) v,

n—00 n

and consequently,

1 2 2
log” () 1y, | = 3 og”(M) 15 k| —— € = 3 oy >o,
n VCSa n nree VCSa

almost surely as required. O

4 Proof of Theorem 1.2

Let {X,}72 __ be as sequence of i.i.d., centered, Z-valued random variables, and
define the two-sided random walk {S,,},cz as follows, Sy = 0, and for n > 1let S,, =
Xi+ -+ X, and Sr(f) =-X_1—---—X_,. We assume that {S,}, is aperiodic in
the sense of Section 3 and that the random variables {X;}; belong to the domain of
attraction of a non-degenerate, symmetric, a-stable distribution with 1 < o < 2. This
implies that the X; are centered, and there exists a positive, slowly varying (at oo)

function L : Ry — Ry such that,

where Z, is a real random variable with characteristic function E(e?*%~) = ¢~I!I", By
Lévy’s continuity theorem, writing ¢(t) := E(e?*X1), we see that for all ¢ > 0,

i, _ 3 " —jee
E (e''™") ¢<n;L(n)> ——e .

From this and a Tauberian theorem it follows that, see e.g. [22, Theorem 2.6.5],

o(t) =1—[t|*LA/|t)[1+0(1)], t—0. 4.1)
If A C Z is a finite subset we define
ra(x, A) =P7(Sp ¢ A, 1 <k <mn),

and write r,, := 7,(0,{0}).
We will need the following result.

Lemma 4.1. Let { X, },cz be i.i.d. Z-valued random variables with characteristic function
¢ satisfying (4.1) for a positive slowly varying function L and a € (1,2). Assume in
addition that the corresponding random walk is aperiodic. Then r,, is regularly varying
of index 1/ac — 1 as n — oo; that is there exists another positive slowly varying (at co)
function M such that, for any x € 7Z and any finite nonempty A C Z,

lim n'~Y*M(n)r,(z, A) = C(x, A), (4.2)

n—o0

for some constant C(x, A) > 0.
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Proof. When lim,_,, L(s), where L is the first slowly varying function in the statement,
exists this result is [25, Theorem 8]. So we will consider the case where L(-) does not
have a limit at infinity. Similarly to the proof of [25, Theorem 8] we define for A € [0,1)

> /" dt
) ZZ)\”IP(S,L:O):%/_”W,

n=0
ZA"rn =(1-N"tun?

First we will study the asymptotic behaviour of U(\) as A — 1.

Notice that since |¢t|*L(1/t) is regularly varying at the origin, by [8, Theorem 1.5.3]
there exists a monotone, a-regularly varying function g(¢), such that g(¢t) ~ C|¢|*L(1/t)
ast — 0, for some C > 0. Therefore ¢(t) =1 —g(t)[1 +0(1)], as t — 0. Next, we use
aperiodicity to concentrate on the behaviour around the origin. In particular for any
e > 0, there exists a constant C(e) > 0 such that |¢(t)] < 1 — C(e) for all € < |t| < 7.
The main contribution to the asymptotic behavior of U()\) as A — 1 will come from the

integral over [t| < e.
- / dt
0o 0+g(t)

We claim that the function
is regularly varying of index 1/« — 1 when § — 0+ and that its asymptotic behaviour at
0+ does not depend on €. Let us prove this claim.

Since g is a-regularly varying and monotone, its generalised inverse f(u) := g~ !(u)
will be monotone and regularly varying of index 1/«, [8, see Theorem 1.5.12]. Letting

t = g~ !(z) we have
Uﬁn_/ﬂ@@*@>_/de%a
€ B 2=0 1) +z o 2=0 1) +z ’

interpreting the integral in the Stieltjes sense, and letting g_!(s) := g~ !(s) for s < g(e)
and g-'(s) := g '(g(e)) for s > g(e). With this definition it is clear that g_! is also
monotone and that g-!(s) ~ g7!(s) as s — 0+. In particular its behaviour near the origin
is independent of e which shows that lims_,0; Uc(8) /U (8) = 1 for all e, €’ > 0.

The rest is fairly similar to the proof of [8, Theorem 1.7.4]. First notice that

oL

= / eV (u)du,
u=0

o

Vitw) = [ emag (o)

=0

where

By [8, Theorem 1.7.1°], since g !(z) is regularly varying of index 1/« at the origin, we
have that V,(u) is regularly varying of index —1/« as u — oo. In turn this implies that

tnwwzﬁﬂqﬂ@,
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is regularly varying of index 1 — 1/« as u — oo and since
U(0) = / e UV, (u)du = / e W, (du),
u=0 u=0

by Karamata’s Tauberian theorem [8, 1.7.1] we have that Ue(é) is regularly varying of
index 1/a — 1 as § — 0 with asymptotic behaviour at 0+ independent of ¢. That is we
have shown that there exists a (1/a — 1)-regularly varying function U such that for all
e > 0 we have lims_,o U.(6)/U(6) = 1

Having proved the claim, let us now prove the main result. We write

U(A):W+;(/Oe%—ﬁe(1—x)>

1 Ot - 1 dt
"o </—e 1= \g(t) Dol - )\)) T /ﬂ'>|t>€ 1—Xo(t)

= Jl(é, )\) + J2(67 )\) + Jg(e, )\) + J4(6, )\)

We claim that the term .J; (e, \) on the right dominates the other ones when A tends to 1.
First, it dominates the last one as U, (1 — A) tends to infinity while the last term remains
bounded. The other two terms are similar, so let us handle the first one. We write the
difference as

<At . ‘ 1 1
Jz(ea/\):/o HM_Ue(l_)‘)_/O <1—A¢(t)_1—A+g(t)>dt

_ / 9(t) — AL~ 6(1))
o (L= 20(®)(I A+ g(0))

By choice of g we can write g(t) = [1 — ¢(t)][1 + o(1)] as t — 0+ and thus
9(t) = A1 = ¢(t)) = [1 = ¢()](1 = A + o(1)).

In particular for 0 < ¢ < e we can write
l9(t) = A1 = o(t))] < |1 = o()|(1 = A+ n(e)),

for some positive function 7(-) such that n(e) — 0 as ¢ — 0+. Therefore

A+ @)l = 6(t)
'J““—/u— e

S[l—/\+77(6)]/0|1_)\diig(t)‘ (1= A+ 901 - ).

dt.

We can similarly bound the other term
Ts(e,\) < [1— A+ n(©)Te(1 - ).
Therefore we have for i = 2, 3 that

lim sup ————=+ < n(e),
[ |J1(€, A < (e

and since we have shown above that lims_,o U, (6)/U(5) = 1 we also have that
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Overall what we have just shown is that for some (1/a — 1) regularly varying function U
we have

U = 10(1- ) ‘ vy 1
lim sup = =limsup | =——— — —
A—1 U(l — /\) A—1 U(l — /\) T

< n(e).

Since e > 0 is arbitrary and n(e¢) — 0 with ¢ — 0 this proves that

fim ZWM 1
™

A1 (1— \)

)

whence it follows that U(\) is regularly varying of index 1/a — 1. Thus R(A\) ~ C(1 —
A)~YeM(1/(1 - ))), and since 7, is monotone it follows that r,, ~ cn'/*~*M(n) for some
constants ¢, C' > 0 and a positive, regularly varying function M, by [8, Corollary 1.7.3].
Having established this, (4.2) follows from [26, Theorem 4a]. O

Remark 4.2. The following alternative approach using a local limit theorem is possible.
Firstly, by [21],

P (S, =m)— P (5, =0) =0(a12

>, as n — 0o 4.3)

where m € Z and qa,, is a 1/« regularly varying sequence. Then a similar argument as in
[17] shows that

rp(m) =P (S #mforalll <k <n)~r,(0) as n — oco. (4.4)

Remark 4.3. This theorem, in the case of i.i.d. random variables with E (X;) = 0 and
E (X{) = D < oo gives the rate o(n?) for every p < . We claim that this is the optimal
rate in the polynomial exponent. Indeed, for the simple random walk on Z, R,, is an
interval and thus |OR,| = 2. By Theorem 3 in [11],

2+/n

R,
lim sup M = lim sup =00

Before proceeding with the proof of Theorem 1.2, we need a number of auxiliary
results.

Proposition 4.4. Let S,, be an aperiodic random walk on Z in the domain of attraction
of a nondegenerate, symmetric, a-stable distribution with 1 < o < 2, then for any ¢ > 0,
k € N and z € Z \ {0} there exists M > 0 such that

E (|Rn \ (R — as))\k> < Mpt(E-1+e),

Proof. Lete > 0and j € Z\ {0}. In the course of the proof C will denote a global positive
constant whose value can change (increase) from line to line. We have the bound

|Rn \ (Rn — )| < Z]lAn(j) 0T’
j=1
where
Ap(m) ={weN:8; £z, Vj€[-mn—m]}=D,(m)NDS(n—m),

where for y € Z and n > 0 we define

D, (n) = {wEQ:SJ(f) #y,jeln]}, Djf(n):={weQ:S;#y,jel[ln]}
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Note that D and D] are independent, thus
P (An(m)) =P (D, (m)) P (D (n —m)).

As Z, is symmetric, X; is in the domain of attraction of Z, if and only if —X; is in
the domain of attraction of Z,. This together with Lemma 4.1 implies that there exist
positive, slowly varying functions L, L_ and constants possibly depending on x such

that
C(z)Ly(n)

P<Df(”))§ nl-1/a

forn > 1.
We will now show that for all k¥ € IN there exists C' > 0 such that,

E <|Rn \ (R — x))|k) <C [nk(%*yre) +5K°F <|Rn \ (R — x)VH)} .
The latter inequality proves the proposition by a simple induction argument. Writing
Ak(n) = {(ml,mg, ..,mk) S {1, R ,n}k VI<I<Ek, m —mj_1> 3},
and
Ax(n) := {(ml,mg,..,mk) € {1,...,n}k A<l < <k, |m—my| < 2},
Then
k k
|Rn\(Rn*l’))‘k Sk' z HﬂAn(ml)OTml +k' Z H]IA,L(mL)OTmL
(m1,....,mE)EAL(n) I=1 Ap(n)l=1

For every (my, ...,m) € Agx(n) there exists a minimal 1 <1 < k such that there exists a
minimal I’ > 1 with |m; — my| < 2. Since forall 1 <1< k

k
[Ttamoerm s T LamooT™,
1=1 le{1,..k}\{1}

and,
k _
{(mj)je{17.._,k}\{l} L (my)h, € Ak(N)} c{1,...,n}* 1,

and there are 5 possible values for m; given my;. € {1,...,n}, we can see that

E( S [t o™ <5<§>E Z T] Loy 07

A (n)l=1 omp—1=11=1

(4 ) (\Rn \(Ra =),

It remains to bound the other term. For (my,...,mg) € Ag(n), letting ¢1 = m1, qer1 =
n —my and for 2 < j <k, ¢; = |(m; —m;_1)/2], where |z] denotes the integer part of x,
we deduce the inequality

k k
[ tanony o T™ < Up- iy 0 T™ (H [Mpt (g 0 T™  Ipz(q) © Tml]) Upt (g o T™
=1 =2

by replacing the restriction that S; + « # S,,, for j € [1,n] by the weaker one that
S; +x # Sy, for j € [my_1 + ¢, m; + qi41]; see Figure 1 where the random walk started
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T Ay, (my)eg I L=

, | g
T~ A, (m1) g

T A, (g ) e | -

ey

my ma 5 n

Figure 1:

at the marked point is constrained to not visit x for the time indicated by the arrows.
The bound above is essentially a product of events that depend on non-overlapping
sequences of the random variables { X };cz and therefore by independence we have that

k k
E (H L4, () OTm‘> <P{D; (a)} [ [P{DJ (@) }P {D; (@)} P{D (ar11) }

=1 =2

T Lo(a)  Li(a)
< O(a) g @) ()

where we write C(x) for a generic positive constant depending on z. In particular since
L, (-) are slowly varying, for any ¢ > 0 we can find a positive constant C' > 0 such that
Li(n) < Cn® and thus

k k+1 C
B (H L mp) © T””) <C@]] (g i7ae

=1 1=2
k
1/a—1+€ oa— €
= C(@) lqqe]* [T(@)?/ =2+
1=2
Therefore,
k k
m; 1_14¢ 2242
E Z H]lAn(ml) oT S C(.’E) Z [Q1Qk+1]°‘ ql .
Ag(n)l=1 q1,--5qk+1 =2

The sum is restricted to the values of ¢; that can be produced by the above process. They
satisfy q1 +2¢q2 + - -+ + 2qk + @41 <nand g1 +2q2 + - - - + 29k + qr+1 > n — k, because of
the integer parts in the definition of ¢;. We have that

k
1_ 2_2+42
> s s | U

n—k<qi+...+qx+1<n =2

k k 5
_ 194 2_ 9490
= § E [q1qr1]= Q"

=1 q1+...4+qry1=n—1 =2
koo
1_q E_2+25

<k > [aea]= " ][ @ < Ckn”

q1+...+qrr1=n =2

by Lemma 4.5 below, since 1/a—1+¢€¢ > —1, 2/a — 2+ 2¢ > —1 for small enough ¢, where
1 2 2
p=k+2-(=—=1+e|+k-1)-(——2+2)=k-|——1+2¢].
« « «
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The result follows with €/ = 2e. O

Lemma 4.5. Let k € Z, k > 1, and suppose that a;,...,a; > —1. Then

> ﬁqf” < Cph=D+Ein e

G+ tgr=ni=1
q1,---,95 20

Proof of Lemma 4.5. We will proceed by induction on k. Let k£ = 2 and notice that

n

Yo arast =) k(n—k)™

q1+qgz2=n k=1

n k o k' Otgl
— pltoitasz _ 1— = —
() (n)

k=1

1
< Cpltorto / (1 — x)*2de < CB(ay, ag)ntTortez,
=0

where (a1, ) is the value of the g-function at (a1, as).
Suppose now that the result holds for all integers < k£ and notice that

k+1 k+1

S e =Y w Y la
m=1

g1t tqrp1=n =1 q1+-+qr=n—m =1

n
< C E m&k+1(n _ m)k*1+a1+“'+ak < an+a1+~--+ak+o¢k+1
m=1

where the last two inequalities follow from the inductive hypothesis for j = k and j = 2
respectively. g

Proposition 4.6. Let S,, be an aperiodic random walk on Z in the domain of attraction
of a nondegenerate, symmetric, a-stable distribution with 1 < a < 2. Then for alle > 0,

almost surely

LA
1m T =0
n—oo o€

Proof. Let e > 0. Le Gall and Rosen have shown in [28] that there exists a 1/a-regularly
varying sequence a,, such that

Bl _tist Lebgr (Wa[0,1]), (4.5)

a, mn—o

where W, [0, 1] is the range of the symmetric a-stable Lévy motion up to time 1. It is well
known, see for example [10], that the occupation measure of a one-dimensional a-stable
process defined by

w(A) ::/0 14 0 Wo(s)ds,

is almost surely absolutely continuous with respect to Lebesgue measure? for a > 1. As
1(Wy[0,1]) = 1 this implies that

P {LebR (Wa[0,1]) > 0} -1 (4.6)

Since a,, is 1/a-regularly varying, setting ¢,, := |n”|, where x > 0, we have that a;, is
k/a-regularly varying. Let kK = 1 — ae/2, so that k/a > 1/a — €. Then for n large enough

3Equivalently, almost surely possesses a continuous local time z La(1,2)
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we have a;, > n'/*~¢. Decompose the interval [0, n] N Z into sub-intervals [jt,, (j + 1)),
j=0,1,..,|n/t,] of length ¢,, plus perhaps a remainder interval which will be ignored.
Writing R(n,m) = {Sn+1,.., Sm}, for § > 0 and all n large enough we have that

|Rn| > max IR (jtn, (7 + Dtn)],
je{t 2]}

and therefore

P (IRal <on2 =) <P( max  |R(jtu, (j + Dta)| < day,)
et e ]y

<P (|R..| < day, )]

By (4.6) we can choose § > 0 small enough so that P (Lebg (W,[0,1]) < ) < 1 and by
(4.5) we can choose Ny large enough so that for all n > Ny we have

P (‘Rtn‘ < 5atn) <p<l.
Therefore for all n > Ny, from the definition of #,, and the above it follows that

P (|Rn\ < 5ni“) < plal

Since n/t, ~ n" where v’ = ea/2, we have that

ZIP (\Rn| < (5né_€) < ZpL%J < 00,

n>1 n>1
and thus from the Borel-Cantelli Lemma we have that almost surely

lim |Jf7i

n—oo N«

> 4.

As € > 0 is arbitrary the conclusion follows. O
Finally, we are now able to complete the proof of Theorem 1.2.

Proof of Theorem 1.2. Fix § > 0. By Proposition 4.6, it remains to show that

lim O8]

n—00 n%—l-‘ré

=0. (4.7)

First note that
|OR,| < Ry \ (R — 1) 4 |Ry \ (R + 1) = Vi (1) + Vi (2).

Let i € {1,2}. By Proposition 4.4 for any ¢ > 0 and k& € IN there exists M > 0 such that

foralln € N and ¢ € {1,2},
Va(i) \* k(e—3)
E<<n§_1+6> < Mn .

Therefore, choosing € < §, there exist £k € IN and M > 0 such that for all n € IN and
ie€{1,2},
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A standard use of Markov’s inequality and the Borel Cantelli Lemma shows that for any
0 > 0 almost surely

1 2

lim Vall) = lim Va(2)

n—00 n%—1+6 n— 00 n*—1+5

=0. (4.8)
Therefore we have that almost surely for all 6 > 0 small enough

|0Rx| OR| /na 1O
lim ————"—— = lim n =0,
n—oo |R |ng*1+5 n—oo |Rn| /ngfﬁ/Q

which proves the theorem. O

5 Proof of Theorem 1.4

5.1 Felner property and transient random walks

We now turn to an application of Proposition 2.5 in the context of random walks in
groups.

Let G be a countable group. Given p a probability measure on G and &, &o, ... an i.i.d.
sequence with marginals distributed as p, let S;,, = &; - & - ... &, be the corresponding
random walk and R, := {51, ..., S, } be its range process. Let us say that a random walk
driven by a measure p on the group G is admissible (or irreducible) if the walk starting
from the identity can reach any point in the group, i.e. the semigroup generated by the
support of p is the whole group. This is a natural irreducibility assumption.

We define the Green function, G : G — [0, 0], of a transient random walk on G, by

G(g) ==E(L(g)) =Y _P(Sn =), (5.1)
n=0

where L(g) :== {n e NU{0}, S, =g} |: Q@ — NU{0}. For g € G define
a(g) =P (VneN, S, #g),
and write ¢ := ¢ (idg).
The next Lemma is well known and we only include its proof for completeness.
Lemma 5.1. If S,, is a G-valued transient random walk then for all g € G,
1 —qlyg
Glg) = 19,

Proof. Let g € G. By the Markov property for the random walk,

P(L(g) = j ) (1 a(9)1-a)lq, j=1

and thus

o0

E(L(g)) = a(g) - 0+ (1 —q(9)) Y i(1—a)’'q

j=1

1-alg)
q

= (1—q(9)) EL(0) = O

The ergodic theoretic model of the random walk is the following skew product
transformation. Let Q := G%, P = p®C the product measure on § with marginals
distributed as p and T : Q —  the full shift defined by (Tw),, = w,+1. The dynamical
system, (G#,B,p®C,T) is a stationary Bernoulli shift, hence ergodic, see for example
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[15, p. 180]. Writing mg for the Haar measure of G, and f : Q@ — G, f(w) := w(0), the
skew product transformation 7% : 2 x G — Q x G satisfies

ny d
7T-G(T’f) = Sna

here 7g(w, h) = h is the projection to the G coordinate. The advantage of working with
the skew product is that the cocycle identity indicates what is the relevant random walk
in inverse time. In this case, write for n € 7,

87 =8 (w) == F(—n,w) = w(-1)"tw(=2)" - w(-n)~t (5.2)

Corollary 2.4 gives the following extension of Okada’s result.

Corollary 5.2. Let G be a discrete countable group and p a probability measure on G
and £1,&,, ... an i.i.d. sequence with marginal p. Then for any g # idg, almost everywhere

lim |RnA (Rn : g)|

n— o0 |Rn‘

—Pp (vn €N, S0 # g) P(¥neN,S, #g|¥n e N, S, #idc)

+1P(vnelN, 5() 7ég—1)1£>(vnelN,sn £g7 | ¥n €N, S, #idg).

Proof. This is a direct consequence of Corollary 2.4 and the fact that {S,}52; and
{S,(f)};‘f:l are independent. O

Remark 5.3. In the case where G is Abelian, ST(L_) 4 (Sn)71 and thus forall g € G,
P(meN, S, #g ") =P (el S #g).

The statement of Corollary 5.2 can be simplified in this case. Note that for a general
group (S,,(f))_1 is a (multiplication from the) left random walk and S,, is a (multiplication
from the) right random walk and their distribution as processes may no longer coincide.

Our next result links the Fglner property of a transient G-valued random walk, with
the decay of its Green function at infinity.

Proposition 5.4. Let S,, be a G valued transient random walk and suppose there exists
o0
a sequence {g,},_, C G such that

lim max(G (gn), G (gn)) =0,

n—oo

where G- denotes the Green function of S,(l_), defined in (5.2). Then {Rn}ff=1 is almost
surely not a Felner sequence. Furthermore if g € G is of infinite order in G and

lim max(G (¢"), el (g")) =0,

n—oo
then RA
lim [B#nds (Bng)| >0 a.e.
n—oo |Rn|

Proof. It follows from Lemma 5.1 that G (g,,) —— 0 implies that ¢ (¢,) — 1. Letting
n—oo

n— oo
Ay = {VkeN, Sy # g}, B:i={VkeN, S, #idc},

we have that P(4,,) = ¢(¢9.) — 1 and P(B) = ¢, whence it easily follows that

. . . P(A,NB)
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A similar reasoning shows that G(~) (g,,) —— 0 implies that
n—oo

lim P (Vk eN, S £ gn) —1.

n—oo

By this

lim [1? (Vk: eN, s¢7) £ gn) P (Vk € N, Sy # gn|Vk € N, S, #ide)| =1,

n—oo
and an application of Corollary 5.2 shows that for all large n € IN, almost surely

Ry (R - 1
lim| k ( k gn)|>7.
k—o0 |Rk| 2
We conclude that almost surely the range is not a Fglner sequence.
In order to show the second part let g be of infinite order. Consequently, g —— oo
n—oo

and there exists n € IN such that almost everywhere,

lim |Ri A (Ry - g")| S

1
—. 5.3

By the triangle inequality for cardinality of symmetric differences of sets, for all £ € IN,

|RiA (R - g™)| < [ReA (R - g)| + Z |(Rig’™") & (Ri - ¢7)|

-

[
N

= |Res (R - 9)| + Y |(Ries (Ry, - 9)) 67|

J
=n|RpA (R - g)l,

since forall h € G and A C G,

Ah| = |A|. We conclude that for all k£ € IN,

|Rp N (R - g™)| < n|RkA (Ri - g)|
| Ry - | Ry |

Taking limits as £ — oo we see that almost everywhere,
- qim B8 (Brg)l > lim B (Rrg")l }’
k—o0 |Rk‘ k—o0 |Rk| 2

where the last inequality is (5.3). This concludes the proof of the second part. O

Corollary 5.5. Let G be a torsion free countable group. Let S,, be a G valued transient
random walk for which the Green function tends to 0 at infinity. For all g € G\ {id}, there
exists ¢(g) > 0 such that
R, A (R,
c(g) = lim Bl (Rng)| a.e.

n—00 |Rn|

5.2 Transient random walks on virtually cyclic groups

Let us show that the skip-free random walks (defined just before Theorem 1.4) are
the only transient Z-valued random walks with almost surely Fglner range.

Proposition 5.6. Let S,, = >_/'_, X, be a transient Z-valued random walk. If {R,} ~_,
is almost surely a Folner sequence then S, is a skip-free random walk.
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Proof. If E (] X1]) = oo then by [34, P8, page 287] the Green function of S,, and ST(L_)
decays at infinity. By Corollary 5.5, lim,, o (|R,A (R, + 1)| / |Rx|) > 0.

It remains to treat the case when E (| X;|) < co. If E(X;) = 0, it follows from the
Chung Fuchs Theorem [12] that the walk is recurrent, which we exclude. Therefore, by
the strong law of large numbers, either lim,,_,, S,, = oo almost surely or lim,,_, o, S, =
—oo almost surely according to whether E(X;) > 0 or E (X;) < 0. It remains to show
that if S,, — oco almost surely and P (X; > 1) > 0 then the range process is almost surely
not a Fglner sequence, the opposite case being similar.

Now if the random walk is transient and and S,, — co almost surely then*

P(VneN, S, >0) > 0.
Since P (X7 > 1) > 0, there exists Z > j > 1 such that P (X; = j) > 0. Therefore,

P(vneN, S, >1)>P(X;=jand¥2<neN,S, — X; > 0)
=P(X;=5)P(VneN, S, >0), bythe Markov property of S,,.

It follows that P (Vn € IN, S, > 1) > 0 and

P(X,=5)P(VneN, S, >0)

PineN, 5, £0)

P(VneN,S, #1|¥neN, S, #0) >

o0
As the distributions of {S,(L_)}

n—=

and {-S,},., are the same
1

IP(Vne]N, S 7&1) —P(VneN, S, #-1)>P(VneN, S, >0)>0.
We have shown that
IP(VnE]N, S,(;)7A1)1P(vnem,sn¢1|vnem, S, #0) > 0.

By Corollary 5.2, lim,, o (|RnA (Ry +1)| / |R,|) > 0 almost surely and {R,, },-_, is almost
surely not a Fglner sequence. O

Let us show that, on groups which are virtually Z but not Z, there is no transient
walk for which the range is Fglner.

Proposition 5.7. Let S, be a transient random walk on a group which is virtually Z, but
not isomorphic to Z. Then the range {R,}, ., is almost surely not a Folner sequence.

Proof. By [33, Theorem 5.12], there is a surjective morphism 7 from G to either Z or the
infinite dihedral group Z x Z/2, with finite kernel F. Since the kernel is finite, the image
under 7 of the transient random walk on G is still a transient random walk in the image
group. We will treat separately the two cases.

Assume first that 7(G) = Z. Let p denote the measure on G driving the random walk
Sy, and p™ its image in Z driving the image random walk S7. Write G, resp. G™ for the
Green function of S,,, resp. S;;. If XT has no first moment, then the Green function of S7
decays at infinity, by [34, P8, page 287]. Since G(g) < G™(n(g)), it follows that the Green
function of S, also decays at infinity, since 7 has finite kernel. Then Proposition 5.4
shows that R,, is not a Fglner sequence. If X7 has a first moment, then E(XT) has to be
nonzero by [12] since the walk S7 is transient. In this case, by the strong law of large
numbers, the probability that S7 # 0 for all n € Z \ {0} is positive, as in the proof of
Proposition 5.6. Since we are assuming G # Z, the kernel F' is nontrivial. Therefore, we

4See the proof of Corollary 2.2 where it shown that P(I = 0) > 0.
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may choose g € F'\ {idg}. With positive probability, we have S,, # g for alln € Z\ {0},
as this follows from the fact that ST # 0 = n(g) for the projected random walk. Then
Corollary 5.2 yields that |R,A (R, - g)| /|R»| converges to a positive limit, and therefore
R, is not Fglner.

Consider now the case where 7(G) = Z x Z/2. The dihedral group Z x Z/2 is made
of two copies of Z that we denote by Z and Z x {p} where p is the nontrivial element of
Z./2, acting on Z by sign reversal. Decomposing p” as a sum of two measures on these
two copies of Z, we write p™ = ap; + (1 — a)p«p2 for some probability measures p;, p2 on
Z and some « € [0,1) (the value a = 1 being excluded as the walk is admissible, so it can
not remain stuck in Z). Let p; be the reversed measure, given by p;(n) = p;(—n). The
first return of the random walk S, to Z is distributed according to the measure

o0
P =api+(1—a)®) ¥ (paxpi* * o),
k=0

where the k-th term corresponds to trajectories of the random walk jumping to the
second copy of Z, making k steps there, and then coming back. Here, * denotes the
convolution of measures, i.e., y; * uo is the distribution of the sum of two independent
random variables distributed respectively as p; and po. The presence of the reversed
measures is coming from the action of p that reverses signs.

If p; or py has an infinite moment, then so does the measure p’. Therefore, the Green
function associated to p’ tends to zero at infinity on Z, by [34, P8, page 287]. Since,
for points in Z, it coincides with the Green function of the random walk ST, it follows
that G™(g) also tends to zero at infinity along Z. As G(g) < G™(w(g)), we get a sequence
tending to infinity in G along which G(g,,) and G(~)(g,,) tend to 0. By Proposition 5.4, R,,
is almost surely not a Fglner sequence.

Assume now that both p; and p; have a finite moment. Then so does p’. Moreover,
the expectation of a variable distributed according to p’ is given by

aB(p1) + (1 —a)* Y a*(E(p2) + kE(p1) + E(p2))-
k=0
As E(p;) = —E(p;), this reduces to
aB(pr) + (1 - a)? Zak(]E(m) — kE(p1) — E(p2)) = E(p1)(a —(1-a)? Z kak) =0.
k=0 k=0

Therefore, by [12], the random walk associated to p’ is recurrent. Then so is S7. This is
a contradiction, concluding the proof. O

5.3 Green functions vanish at infinity

The proof of Theorem 1.4 will essentially follow from Proposition 5.4 and the results
of Subsection 5.2, once we establish the decay of the Green function of any admissible
transient random walks on non-virtually cyclic groups. This is the main goal of this
section.

As in Section 5.1 we consider a probability measure p on a group G, and let
Sn =& -+ &, be the corresponding random walk, where &; are i.i.d. random variables
distributed as p. When this random walk is transient, the Green function G(g) of the walk
is defined as in (5.1), by G(g) = >_,~,pn(idc, g), where p,(idg,g) = P (S, = g). More
generally, let G(g,h) = G(g~'h). This is the average time that the walk starting from g
spends at h.
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The main result of this section is a proof of Theorem 1.3, asserting that if G is not
virtually cyclic (i.e., there is no finite index subgroup which is isomorphic to Z) then the
Green function G(g) tends to 0 when ¢ tends to infinity. By this, we mean that for any
€ > 0 there are only finitely many points g with G(g) > ¢, so this notion does not depend
of the choice of a distance on the group.

In the proof, we will have to separate the case where G is virtually Z?2. Let us start
with this case.

Lemma 5.8. Assume that G is virtually Z2, and that the admissible probability measure
p on G defines a transient random walk. Then its Green function tends to 0 at infinity.

Proof. Assume first that G = Z?2. Then the convergence to 0 at infinity of the Green
function is [34, 24.P.5], as p is admissible and therefore aperiodic.

Assume now that G has a finite index subgroup H which is isomorphic to Z2. Replac-
ing H with the intersection of its (finitely many) conjugates, one can even assume that
H is normal in G. The measure p induces a measure on the group G/H, which defines a
recurrent walk as G/H is finite. In particular, almost every trajectory of the random walk
returns to H. The distribution of this first return is an admissible probability measure
pr on H, to which one can apply the previous result: its Green function tends to 0 at
infinity. Moreover, the Green functions of p and py coincide on H as the trajectories of
the random walk associated to py can be obtained from the trajectories of the random
walk for p by restricting to the times where the walk is in H. It follows that G(g) tends
to 0 when g tends to infinity along H.

By Harnack’s inequality [38, 25.1], there exists a constant C such that, for all
g1,92 € G, one has G(g1) < C491:92)G(g,). This inequality is also easy to prove directly, by
concatenating a path from id¢ to ¢g; with a path v from g; to g2 to obtain G(g2) > G(g1)p~.
where p, is the probability to follow . Thanks to admissibility, one can choose such a
path « with p, > ¢91,92) for some ¢ > 0, proving Harnack’s inequality.

As H has finite index in G, every point of G is within uniformly bounded distance of
H. Therefore, the convergence to 0 of the Green function along H extends to the whole
group. O

To prove Theorem 1.3, we can therefore assume that G is virtually neither Z or Z2.
Then all admissible random walks on G, including the simple random walk, are transient,
by [38, Theorem 3.24]. For symmetric walks (i.e., such that p(¢~!) = p(g)), the decay of
the Green function at infinity is easy, as shown in the next lemma. The main point of the
argument will be to deduce this also for non-symmetric walks by a comparison argument
explained below.

Lemma 5.9. Assume that a symmetric random walk on a group G is transient. Then its
Green function tends to 0 at infinity.

Proof. Let p,(g,h) denote the probability that the walk starting at g is at position A at
time n. Then it is a standard fact that po,(idg, ¢) is maximal for g = idg. This is proved
using Cauchy-Schwarz inequality and the symmetry of the walk as follows:

1/2 1/2
p2n<idG) an ldeh pn h g (an 1dG7 ) ) <an(h7g)2>
h

h

1/2 1/2
= (an(id(;, h)pn(ha 1dG)> (an(gvh)pn(hvg)>
h h
= pan(ide, ide)"*pan(g, 9)"/? = pan(ide, ide).
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Conditioning on the position of the walk at time 1, one gets p2,+1(idg, 9) < p2n(idg,idg).
Therefore, for any g and any N,

3" palide,g) <2 Y palide,ids).
n=2N n=2N

The right hand side is the tail of the converging series ), p,(idg,idg) = G(idg). If N
is large enough, it is bounded by an arbitrarily small constant €. For each n < 2N, the
measure p,(idg, -) is a probability measure on G. Hence, there are only finitely many
points g for which p,,(idg, g) > ¢/(2N). Summing over n < 2N, it follows that for all but
finitely many points one has ), _,y pn(id,g) < ¢, and therefore G(g) =, pn(idg, g) <
2¢ for all but finitely many points. O

The next lemma is the main step of the proof of Theorem 1.3.

Lemma 5.10. Consider a finitely generated group G, with a finite symmetric generating
set S. Assume that the simple random walk on G (driven by the uniform measure on S)
is transient. Let ¢ > 0. Consider a probability measure p on G with p(s) > ¢ for all s € S.
Then its Green function tends to 0 at infinity.

When the simple random walk is transient, all the admissible random walks on G are
transient, by [38, Theorem 3.24]. Hence, under the assumptions of the lemma, the Green
function associating to p is finite, and it makes sense to ask if it tends to zero at infinity.

Proof. The proof will rely on a classical comparison lemma, making it possible to relate
general random walks to symmetric ones. Denote by G the Green function associated
to p, and by G the Green function associated to the simple random walk. Under the
assumptions of the lemma, [36, Proposition, Page 251] ensures that for any nonnegative
square-integrable function f on G,

> f9)Glg W) f(h) <t > f(9)Gs(g, ) f(R). (5.4)

g,heG g,heG

Let F(g,h) be the probability to reach h starting from ¢g. By Lemma 5.1, we have
F(g,h) = qG(g,h) for a fixed ¢ > 0, independent of g and h.

Let Q = GY be the space of all possible trajectories, endowed with the probability
measure P corresponding to the distribution of the random walk given by p starting from
idg. A cylinder set is a set of the form

90, gn] ={w €| wo =90, ,wn=9gn} C N

Assume by contradiction that G(g) does not tend to 0 at infinity. Then one can find
e > 0 and an infinite set I C G on which F(idg,g) = ¢G(g9) > €. Let M > 0 be large
enough (how large will be specified at the end of the argument). We define a sequence
h,, of elements of I as follows.

« First, take hy = idg. Let also Ty = [idg] C 2 be the set of all trajectories starting
from idg, and Ry = {idg}.

e Then, take an h; € I at distance at least M of hy. As the probability to reach h;
starting from idg is > € by definition of I, one can find (by throwing away very long
trajectories or very unlikely trajectories in finite time) a finite number of cylinder
sets starting at idg and ending at #; with total probability > €. Denote this set of
trajectories by T, with P(77) > e. Let R be the set of points that trajectories in T}
reach before h,. As T} is a finite union of cylinders, R; is finite.
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e Then, take an hy € I at distance at least M of hy and h;. We can also require that it
does not belong to Ry U R, as this set is finite while [ is infinite. As above, we can
then define a set 7T, which is a finite union of cylinders ending at ko with P(75) > e,
and R: the finite set of points reached by these trajectories before hs.

e The construction goes on inductively to define h,,.

The point of the previous construction is that for + < j we have the inequality
P(T; NTj) < F(h;, hy). (5.5)

Indeed, this is clear for i = j. For i < j, note that trajectories in T; N 7} reach h; and
then h;, in this order as h; ¢ R;. Therefore,

]P(Tl N Tj) < IP(E'TL <m,S, =h;and S, = hJ) = F(id(;, hl) . F(hz,h]) < F(hi,hj),

where the central equality follows from the Markov property. This proves (5.5).
Let us now take N large, and apply the inequality (5.4) to the characteristic function
of {hg, -+ ,hn—_1}. We obtain

> Glhihy) <t Y Gs(hihy). (5.6)
3,j<N i,j<N

We will bound the left hand side from below and the right hand side from above to get a
contradiction. Thanks to (5.5), we have

Z G(hlvhj) > Z G(hla h]) = qil Z F(h“h])
ij<N i<j<N i<j<N
>q ' Y P(TiNTy)

i<j<N

. IP(TiﬂTj):q;/<ZlTi> ap

i,j<N i<N

q;(/ZITidIP>2

<N

¢! g
= T Z ]P(TZ) Z 762]\[2.

i<N

Y

Vv

The Green function G g tends to 0 at infinity, by Lemma 5.9. As the distance between
h; and h; is at least M for i # j by construction, it follows that Gs(h,, h;) < n(M) where
7 tends to 0 with M. We obtain

> Gslhihy) <Y Gs(hihy) + ) Gs(hi hy) < NGs(ide) + N>n(M).

i.j<N i=j i

Combining these two estimates with (5.6) yields
g !
762N2 < ¢ 'NGg(idg) + ¢ ' N?p(M).

We obtain a contradiction by taking M large enough so that ¢~ 1n(M) < ¢ '€2/2, and
then letting N tend to infinity. O
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Proof of Theorem 1.3. The result follows from Lemma 5.8 if G is virtually Z2. Hence, we
can assume that this is not the case, and therefore that the simple random walk on G is
transient by [38, Theorem 3.241].

The Green functions for the probability measures p and (p + diq.)/2 are related by the
identity G(p+5idG)/2(g) = 2G,(g), by [38, Lemma 9.2]. Without loss of generality, we can
therefore replace p with (p + d;q.)/2 and assume p(idg) > 0. As p is admissible, it follows
that there exists N with py(idg, s) > 0 for all s in the generating set S. By Lemma 5.10,
the Green function associated to py, denoted by G, tends to 0 at infinity.

To compute G(g), split the arrival times to g according to their values modulo N. For
times of the form ¢ + kN, such arrivals can be realized by following p for ¢ steps, and
then py for k steps. It follows that

G(g) =YY pilide, h)Gn(h " g).
heGi<N
Let € > 0. Take a finite set /' C G such that } 3,4 >,y pi(ide, h) <e. Then
G(g) <> Y pilide, h)Gn(h ™ g) + el Gl L~
heF i<N

When g tends to infinity, the first term tends to 0 as this is a finite sum and Gy tends to 0
at infinity. For large enough g, we get G(g) < 2¢||Gn||po-- O

We are now ready to complete the proof of Theorem 1.4.

Proof of Theorem 1.4. For groups which are not virtually Z, the result follows directly
from Proposition 5.4 and Theorem 1.3 showing that the Green functions G and G(~) tend
to 0 at infinity. Groups which are virtually Z but not Z are handled in Proposition 5.7.
Finally, the case of Z is done in Proposition 5.6. O

A Flatto’s inequality enhancement procedure

Proof of Theorem A. Assume that A () holds for |OR,|. Fix ¢y > 0 and denote by x > 0
the unique constant, see Proposition 3.4, so that

E (|OR,]) as n — oo.

_hn
log®(n)

For n € IN we will write N = N(n) = Pog‘w’(n)J. For 1 <+i < N, write n; = |ni/N| and
divide the range R,, into N-blocks,

Xn,i = {S.,Li71+1, Sn,i71+27 ey Snl} 5 1 S Z S N
As before
avXn,i = Xn,i \ {Xn,z + U} ) aXn,z = U 81)Xn i
Clearly

N

i=1

Let € > ¢p and set

€ KN
A; = {w €eN: |0X,,| > (1+ 5) Nlogz(n)}
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and

By = {weﬂ: 10X,,4| > (1+6N) “’;}
’ 2 ) Nlog(n)

for 1 <4 < N. Then a simple combinatorial argument (see equation (4.9) in [19]) gives,

N
{|8Rn|>(1+e)b;;zm}c U 4ina4, U(UBZ) (A.1)

1<i<j<N i=1

First we estimate P (4;), P (B;) from above. Writing m; = m;(n) = n;—n,;—; for1 <i < N,
|0X,, ;| is equal in distribution to [OR (m;)|. In addition,

‘m mi/10g2 (my)
n=o /(N log®(n))

uniformly in 1 < ¢ < N. In addition, by (3.7), since m; — oo as n — oo,

i EUORD
n—oo g, /log” (m;)

Consequently there exists n = n(ep), such that for all € > ¢y and n > n,

KMy

A C [axn,i| > (1+ g) } c [|8XM-| > (1+ i) E (|0R(m:)))] . (A.2)

log®(m;)
We deduce that foralle >¢g, n >nand1<i <N,
€
) < . _ )
P(A) <P (|aXn,Z| > (1 n 4) E(\aR(mm))

P (|6R(mi)| > (1 + 2) E (|8R(mi)\)) , by property A()
_ 16C (e0/4,)

~ elog’ (my)

Finally, as log‘s(mi) ~ log® (n) as n — oo, we can enlarge n such that for all € > ¢y, and
n > n,

32C (e0/4,0) _ 32C (e0/4,0)

P (4;) < <
(4 e2log’ (n) eoelog? (n)

(A.3)

To bound P(B;) from above notice that by similar considerations as in (A.2), for all € > ¢
and n > n,

N
i < [0, (14 F ) B (oROm)|
consequently forall 1 <i < N,

N 16C 4,0
P (B;) <P (am > (1 ; ) EuaRmi)) < 160 0/4,9)

4 €2N2log’ (m;)
Now as N ~ log‘s/B(n) as n — oo, by enlarging n if needed, we can assume that for all
n > n uniformly on 1 <4 < N and € > ¢,

~ eNlogh3(n)
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Since for 1 < i < j < N, the events A; and A; are independent it follows from (A.1),
(A.3) and (A.4) that for all € > ¢g and n > n,

N
P(|0Ra] > (1+OE(0R,]) < Y P(A)P(4;) + D> P(By)
1<i<j<N k=1
32C(e/4,6)\> N2 32C(e0 /4, 8)
S( €0 > 2log? (n) 2 log*/3(n)

N ((320(60/45)> 4 820(e/4, 5)) !

€0 €2 log*/3(n)
as n — oo. It follows that there exists C(eg, 4/3) such that for all € > ¢g and n > 2

Cleo, 46/3)

P (|0R,| > (1 + E (|0R,|) < ——2 712
([0Rn| > (L4 )E (|0R,])) 210" ()

As ¢q is arbitrary this concludes the proof of Theorem A. O

Proof of Theorem B. The proof essentially follows Sections 5,6 in [19], which is quite
lengthy and technical. Rather than reproducing the full argument we opt instead to point
out the necessary modifications for the statements of the relevant results in [19] to apply
to the objects of interest in our case. Divide the random walk path S = {S;;1 < j <n}
into N = [n/L]+1 blocks of size L = [n/loglogn|, where [z] denotes the integer part of .
We will write S for the i-th block and RY’ for its range. Thatis R = {S" : k =0, L—1},
with 59 = 8, for k=0,..., L —1.

One may follow [19, Section 6] replacing the objects T? by |0y R,

, T; by ‘5\/353) .

Finally the object T;; must be replaced by
Toy=|{z € v RY - RY 0 (o + (VU {0}) £ 0}
With this definition we have
N .
ovRal =Y ovRD |~ Y T,
i=1 1<i<j<N

and given the analogous version of [19, Theorems 5.1, 5.2] one can proceed verbatim as
in [19, Section 6].

We will now briefly explain how one can adapt the proof of [19, Theorems 5.1] for the
T; ; written above. This is possible by replacing the events A(3, j; u, pt; ) defined therein
by the events

A, gy x) = {SP) = 2} N {Sff) -8 ¢vio<i< u}
n{si?—sP ¢ oyuvip<i<r-1fn{s? - s ¢ ouvio<i< )

N {sfj,’ — S e {0yu v} .

For a collection of distinct positive integers i1,...,%9m, 1 < p1,... 02, < L and
T1,..., 2, € Z2let o be the unique permutation of {1,...,2m} such that letting j, := Tor ()
we have j; < --- < jom, i.e. the unique increasing re-arragement of iq,...,79,,. Let

Vi = Ho(k) @0d 2 1= T((o(k)+1)/2) and

A= {(yi)?;”l s Vie{l,....2m}y; —z €V U {0}}
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Then, again following [19, Theorem 5.1] we have

Dk

Aligk—1,92k; H2k—1, H2k; Tk)
k

1

2m

< U B(visy) N () BG = 101,155 95-1,45) O B' (Vam; Yam)
()i ea j=2

where the events

B(vy) = {87V =y} N {Sz(jl) gy+V,0<I< V}

; i L—v
B(k; Vi, Ve 13 Uks Yrt1) i= {Sl(,ff) =y, and S ¢ yp + (VU{0}), v <1< L — 5 k}
; i1 1%
N{SHED) = g1} N {Sl(jk“) ¢ Y1 —V, k2+1 <l< Vk+1},

B(viy) = {87 = s ¢ v oy} n {sG) =y},

are independent since they depend on disjoint blocks of random variables. The calcu-
lations then are similar to [19], subject to routine modifications to [19, Lemma 5.1].
Indeed, writing s, = (jr+1 — jx) L + v/ — v, and using [19, Lemma 5.1], it is straight-
forward to prove that there exists C' > 0 such that for all 1 < k£ < 2m — 1, writing
My = s — (L —v)/2 — [(/ — 1)/,

_C
~ My log(L —v)log (V')

P (B(k; v, V' Yk, Yrt1))

e.g. proving (5.1) of Flatto. Since jx41 > ji then,

M>Liv—p oV vV L+ =v)
2 2 2
then 5
P (B(k;v,v/; < . A5
( ( 3V7V7ykayk+1))— (L+V’—V)10g(L—V)lOg(V/) ( )
We get an extra A,,| = (|[V| + 1)®>m constant from the summation on A,,.
One can similarly modify the proof of [19, Theorem 5.2]. O
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