Lecture 21: Recurrent actions

by Kate Juschenko



0.1 Several equivalent definitions of amenable
actions

In this section we study amenable actions. Assume a discrete group I' acts
on a set X, that is there is a map (g,z) — gz from I' x X to X such
that (gh)x = g(h(x)) for all g,h in T'. Then the group acts on the space of
functions on X by g.f(z) = f(g7'z). A mean on X is a linear functional
m € [*°(X)* which satisfies m(1x) = 1, m(f) > 0 for all f € [*°(X). This
automatically implies ||m|| < 1. Denote the set of all means on X by M (X).
The group I' acts on M (X), a fixed point of this action (if such exists) is an
invariant mean.

There is one-to-one correspondence between means on X and finitely
additive probability measures on X, see Appendix ?? for detailed overview.

Definition 0.1.1. An action of a discrete group I' on a set X is amenable
is X admits an invariant mean.

We will identity the set {0, 1} of all sequences indexed by X with values
in {0, 1} with set of all subsets of X.

Theorem 0.1.2. Let a discrete group I' act on a set X. Then the following
are equivalent:

(i) An action of a discrete group I' on a set X is amenable;

(ii) There exists a map g : {0,1}* — [0, 1], which satisfies
e 4 is finitely additive, u(X) =1,
o iu(gE) = p(F) for all EC X and g €.

(iii) Folner condition. For every finite set £ C I' and for every € > 0 there
exists F' C X such that for every g € E we have:

|gFAF| <e-|F]

(iv) Reiters condition (or approximate mean condition). For every finite
set S C I' and for every € > 0 there exists a non-negative function
¢ € I'(X) such that ||¢]| =1 and ||g.¢ — ¢||; < e.



Proof. The proof of the theorem is exactly the same as in Lemma 77. ]

Remark 0.1.3. Note that if G-invariant finitely additive probability measure
pon X gives a full weight to a subset X, i.e., u(X’) = 1, then we can define a
finitely additive probability measure on X by u(A) = u(ANX’). It is easy to
check that it remains G-invariant. Moreover, going through the equivalences
in the last theorem, it is immediate that the Fglner sets can be chosen as
subsets of X’ as well as the approximate means can be chosen to be supported
on X'. This simple observation will be important for the applications in the
next sections.

Let ® : X — Y be a map. Then we have a canonical map ® : [*(Y) —

[*°(X) defined by ®(f) = fo® for all f € [*(Y). Consider the dual
O (X)) — I°(Y)* of . A push-forward of a mean pu € [®(X)*
with respect to ® is the mean ® (1), we will denote it by . It is straight-
forward that if ® is a [-map then the push-forward of a [-invariant mean is

[-invariant. Let m € M (M (X)) be a mean on the space of means.

The barycenter of m is m € M(X) defined by m(f) = m(p — p(f))
for all f € 1°°(X). It is easy to check that if m is I-invariant then 7 is also
['-invariant.

Theorem 0.1.4. If ' acts amenably on a set X and the stabilizer of each
point of X is amenable, then I' is amenable.

Proof. Define a I'-map ® : X — M(I") as follows. For each point x € X, the
stabilizer of it acts amenably on M (I"), thus it has a fixed point p,. Let YV

be a set of orbit representatives and X = |J Orb(z,I") be a decomposition
zeY
of X into the (disjoint) orbits of I". Then if x € Y we define ®(z) = p, and

if y = gz for x € Y we define ®(y) = g.1,. In other words, @ is the orbital
map. It is straightforward to check that ® is a I'-map.

Let @, € M(M(T')) be the push-forward of . Then its barycenter is an
invariant mean on I [

Lemma 0.1.5. If X has subexponential growth then an action of any finitely
generated group on it is amenable.



0.2 Recurrent actions: definition and basic
properties

Let G be a finitely generated group with finite symmetric generating set .S.
If G acts transitively on X the Schreier graph I'(X, G, S) is the graph
with the set of vertices identified with X, the set of edges is S x X, where
an edge (s, x) connects x to s(x).
Choose a measure p on G such that support of p is a finite generating
set of G and p(g) = u(g?') for all g € G. Consider the Markov chain on X
with transition probability from x to y equal to p(z,y) = ZgEG,g(x):y 1(g).

Definition 0.2.1. The action is called recurrent if the probability of re-
turning to xy after starting at zo is equal to 1 for some (hence for any)
zo € X. An action is transient if it is not recurrent.

It is well known (see [I0I, Theorems 3.1, 3.2]) that recurrence of the
described Markov chain does not depend on the choice of the measure p, if
the measure is symmetric, and has finite support generating the group.

Definition 0.2.2. An action of G on X is recurrent if a Markov chain that
corresponds to a measure that supported on a symmetric finite generating
set of G is recurrent.

Note that, the action of G on itself is recurrent if and only if G is virtually
{0}, Z or Z*. Moreover, all recurrent actions are amenable.

The following theorem is a part of more general Nash-Williams criteria
for recurrency. It will be very useful in the applications.

Theorem 0.2.3. Let I' be a connected graph of uniformly bounded degree

with set of vertices V. Suppose that there exists an increasing sequence of
finite subsets F,, C V such that (J,~, £, =V, the subsets 0F, are pairwise

disjoint, and
1
Z ErZ 0

where OF, is the set of vertices of F}, adjacent to the vertices of V'\ F,,. Then
the simple random walk on I' is recurrent.
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We will also use a characterization of transience of a random walk on
a locally finite connected graph (V, E) in terms of electrical network. The
capacity of a point xy € V' is the quantity defined by

1/2

cap(ao) =inf{ | 3 Ja(x) — ala)P

(z,x')eE

where the infimum is taken over all finitely supported functions a : V. — C
with a(zg) = 1. We will use the following

Theorem 0.2.4 ([I01], Theorem 2.12). The simple random walk on a locally
finite connected graph (V, E) is transient if and only if cap(xy) > 0 for some
(and hence for all) zy € V.

0.3 Recurrent actions are extensively amenable

In this section we discuss the relation of recurrent actions to extensive amenabil-
ity. The connecting point is the definition of extensive amenability given in
Theorem 77 (77).

Let H; be a collection of Hilbert spaces indexed by a set I. Fix a sequence
of normal vectors §; € H;. Then the algebraic (incomplete) tensor product of

H; is the set of all linear combinations of ) ¢;, where all but finitely many
i€l
¢; are equal to &;. It carries an inner product, which is defined by

<® i, ® Vi) = H<¢i> Vi),
iel el iel

An infinite tensor product of Hilbert spaces is the Hilbert space is defined
to be the completion of the algebraic tensor product by the norm defined by
the above inner product.

Consider a Hilbert space of square integrable functions Ly({0, 1}, 1)
with respect to the measure u given by the product of measure m on {0, 1},
where m(0) = m(1) = 1.

It is natural to consider the Hilbert space Lo({0,1}*, ) as an infinite
tensor power of the Hilbert space Lo({0, 1}, m).

A function f € Ly({0,1}*, i) is called a product of independent random

variables if there are functions f, : {0,1} — C such that f(w) = [ fo(ws).
rzeX



Equivalently, if we consider Ly({0,1}%, 1) as the infinite tensor power, then
the condition that f is a product of random independent variables means
that f is an elementary tensor in Lo({0, 1}, u1).

Theorem 0.3.1. Let G be a finitely generated group acting transitively on
a set X and fix a point p in X. There exists a sequence of functions {f,}
in Ly({0,1}%, u) with || fu]la = 1 given by a product of random independent
variables that satisfy

(i) lgfn — fullz = 0 for all g € G,

(i) [[fn - X{(wa)efo13 X awp=0y l2 = 1,
if and only if the action of G on X is recurrent.

Proof 1. Denote by (X, F) the Schreier graph of the action of G on X with
respect to S. Suppose that the simple random walk on (X, E) is recurrent.
By Theorem , there exists a,, = (a,,). a sequence of finitely supported
functions such that a,, = 1 and

Z lagn — ax/m\z — 0.

x~x!

Without loss of generality we may assume that 0 < a,, < 1. Indeed, we
can replace all values a,, that are greater than 1 by 1 and those that are
smaller than 0 by 0, this would not increase the differences |a,,, — a7 |-

For 0 <t <1 consider the unit vector & € Ly({0,1},m) defined by
(€(0),&(1)) = (V2cos(tm/4), V2sin(tr /4)).

Define fx,n = Sl—azyn and fn - ® f:c,n~

zeX
To show that ||gf, — fnl|]2 = 0 for all g € G, it the same as to show that
(gfns fn) — 1 for all g € T". Tt is sufficient to show this for g € S. Since
cos(z) > e**, whenever |z| < 7/4, we have
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<gfn7 fn> = H<fz,n7 fgz,n>

x
7T
= H cos Z(ax,n — Qgyn)
x

7T2
2 HeXP <_1_6<a:1:,n - agx,n)Q)

By the selection of a, ., the last value converges to 1.
Since fp, = & = (1,0) we have
an{(wz)e{O,l}X:wp:O} = fn-

Let us prove the other direction of the theorem. Define the following
pseudometric on the unit sphere of Ly ({0, 1}, m) by

d€n) = il fwg—nll =2 =2/l

Assume that there is a sequence of products of random independent vari-
ables {f,} in Lo({0, 1}, 1) that satisfy the conditions of the theorem, i.e.,

falw) =TT frw(wa).

zeX

we

We can assume that the product is finite. Replacing f, . by fuo/llfosll
we can assume that | fnzllio13,m) = 1. Define ay, = d(fon,1). It is
straightforward that (a,,).cx has finite support and

lima,, =\/2—-v2>0.
Moreover for every g € G

|<gfn7fn>| = H |<fn,zu fn,gz>|
= H(l —d(frz, fn,gz)g/Q)

S exXp <_ Z d(fn,:ca fn,g:c)2/2> .



Since by assumption |(gfn, fo)| = 1 and > d(faz, fage)? = 0 we have

> d(fows frga)® = 0.

By definition of the Schreier graph and the triangle inequality for d,

Z |aaz,n - ax’,n|2 = Z Z |aaz,n — Qgxn

(z,2")EE geS «w

< Z Zd(fnuz’ fn,gx)2 — 0.

gesS x

2

This proves that cap(p) = 0 in (X, E), and hence by Theorem that the
simple random walk on (X, F) is recurrent. O

A more direct proof of the amenability of lamps from recurrency of the
action is the following.

Direct proof of recurrency implies extensive amenability. We again use the
characterization of recurrency in terms of capacity, which implies that there
exists a, : X — R, be a sequence of finitely supported functions such that
for a fixed point p € X we have a,(p) = 1 for all n and

lgan — ayll2 — 0 for all g € G.

Moreover, we can assume 0 < a,(x) < 1 for all z € X and n.
Define &, : Py(X) — Ry by &,(0) =1 and

&(F) = [ aula).

zeF

We claim that v, := &,/||€,||2 € l2(Pr(X) is almost invariant under the ac-
tion of P¢(X) x G. Thus taking a cluster point in the weak*-topology of
v2 € 11(P;(X)) we obtain a Py(X) x G-invariant mean on P;(X).

To prove the claim, note that since a,(p) = 1 for all n the functions
v, are automatically invariant under the action of {p} € P;(X). From the
transitivity of action of G on X we have that it is sufficient to show that v,
are almost invariant under the action of G. Since ||gv, — v, || = 2—2 (gvn, V),
it is sufficient to show that (gv,,v,,) — 1. The direct verification shows that
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= H (1+ an(2)?)

zeX

= [ (t +an(g'2)?)

zeX

and

<g§m§n> = H (1 + an(g_lx)an(x)) .

zeX

Thus we have

LE) 1+ a,(2)?) (1 +a,(g tx)?
((ff)):H(+ (2)?) (1 + an(g'2)*)

(96n:&) ) 2% (14 au(g'2)an(@))?
Since log(t) <t —1forall t > 0 and 0 < a,(x) < 1 we have
<€n7£n>
0< 210g< )
(1 + an(2)?) (1 + an(g™'2)")
) 2 (1+ anlg~o)an (x))?
_ Z — Aan g x))Q
rex ( 1 +an (971 )an())’

= [lgan — an[| = 0.
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