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Introduction

Our central object of study in this thesis is the class of geometric stable processes,
which are pure jump Lévy processes on R? d > 1 that exhibit distinctive jump kernel
and Green function behavior in comparison to other pure jump Lévy processes such
as the a-stable process. In this thesis, we will prove three important results relating
to such processes. We first define the elliptic Harnack inequality(FEHI) and prove
that it holds for the geometric stable process. In the second part of this thesis, we
introduce the conformal walk dimension and show that it is infinite for geometric stable
processes. We conclude the thesis by proving the well-posedness of the martingale
problem associated to Lévy-type operators given by a mixture of the infinitesimal
generators of geometric stable processes.

The EHI has been an important inequality in the fields of probability and differential
equations for many decades. It was first proved for the Laplacian, and has since
been proved for a large class of differential and pseudo-differential operators. Many
of these proofs use properties of the Markov processes associated to the operators.
Notable works include that of Moser[66] and De Giorgi[29] for elliptic perturbations
of the Laplacian, and Bass and Levin[12] to perturbations of a-stable processes.
Their method was significantly generalised by Song and Vondracek[79]. For diffusion
processes on metric measure spaces, Barlow and Murugan[6] proved that the EHI is
completely characterised by a family of Poincaré and cut-off Sobolev inequalities.

In this work, we consider the question of whether the EHI holds for geometric
stable processes. The articles of Sikic, Song and Vondracek[82], Mimica and Kim|[54]
and Mimica and Kassmann[53] are significant works on geometric stable processes
and other processes with similar jump kernels. We shall now describe the objectives
of this thesis.

In Chapter 1, we define the EHI precisely and prove that it holds for geometric
stable processes. The key steps involved in this computation are an estimate for the
Green function on the boundary of a ball, and a Harnack-type estimate for the Poisson
kernel associated to the process. See Theorem 1.1.2 for the precise statement. This
chapter is based on the proof of [2, Theorem 2.2], an ongoing joint work with Siva
Athreya and Mathav Murugan.



The motivation behind proving the EHI is to use geometric stable processes,
informally, as a barrier between characterisations of the EHI and the parabolic
Harnack inequality(PHI). To elaborate, Kajino and Murugan[54] define the notion
of conformal walk dimension and prove that for a strongly local Dirichlet form on
a metric measure Dirichlet space, the EHI holds if and only if the conformal walk
dimension is equal to 2 (see Theorem 2.2.1). The conformal walk dimension of a
process is the infimum of all 5 > 0 such that, informally, a suitable time change of the
process satisfies the PHI with scale function r + r®. Our main result in Chapter 2 is
that the conformal walk dimension of the geometric stable process is infinite, and we
refer the reader to Theorem 2.1.4 for the precise statement. In particular, no time
change of a geometric stable process can satisfy the PHI with a scale function of the
form 7+ 7?8 > 0. This chapter is based on the proof of [2, Theorem 2.6].

Lastly, in Chapter 3, we define the martingale problem for an operator and
prove that for Lévy-type operators given by a mixture of the infinitesimal generators
of geometric stable processes, the martingale problem is well-posed. We refer to
Theorem 3.1.2 for the precise result. To underline the importance of this work, we note
that many methods in the literature, including the original method of Stroock and
Varadhan|[79] make use of Green function and heat kernel estimates of Lévy processes
in their results, which are not known to exist for geometric stable processes. The key
step in our proof is a resolvent perturbation bound. This chapter is based on the main
result in [47].



Chapter 1

Elliptic Harnack inequality and
geometric stable processes

The elliptic and parabolic Harnack inequalities, abbreviated as EHI and PHI respec-
tively, are important inequalities in the fields of harmonic analysis, probability, and
differential equations. Of these, the EHI is weaker and is known for its consequences
in the classical setting of the Laplacian such as the Holder regularity of harmonic
functions and Liouville’s theorem on the constancy of bounded harmonic functions.
The EHI for harmonic functions on R¢ was proved by Harnack[43]. It may be

formulated as follows. Define the Laplacian operator on R% by Af(z) = S2¢ | %(m).
Given D C R? and f: D — R, f is said to be harmonic on D C R? if

Af(x)=0 forall z e D.

For any B C D C R? such that B C D, the EHI states that there exists a constant
C(d, B, D) > 0 such that for every non-negative harmonic function f on D,

f(z) <Cf(y) forall x,y € B. (1.1)

The infinitesimal generator of the Brownian motion {B;}s>o on R? is %A. Therefore, it
is possible to rephrase the definition of harmonicity in terms of the Brownian motion
i.e. we call f:R?— R as harmonic on D C R? if

E,f(X;,,) = f(z) forall D' C D,z € D', (1.2)

where 7p = inf{t > 0: B; ¢ D'}. Under some regularity conditions, the two notions
of harmonicity above coincide. Thus, the EHI may be said to hold for the Brownian
motion on RY.

Given an arbitrary Feller process {X;};>o on R? with generator (A, D(4)), we
call f:R?Y— R as harmonic with respect to {X;}>0 on D C R? if (1.2) holds with
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{B:}+>0 replaced by {X;}i>0. The EHI is said to hold for {X;}:>¢ if (1.1) holds for
all harmonic functions with respect to {X;}>o.

One class of processes for which the EHI has been studied is that of pure jump Lévy
processes i.e. those with Lévy triples of the form (0,0, k(h)dh) for some non-negative
function & : R?\ {0} — R such that [y, (1 A [[2[*)k(h)dh < co. Bogdan and
Sztonyk[17] provide a characterisation of the EHI when k(h) is a symmetric locally
bounded function that is homogeneous of degree —d — a for some o € (0, 2). Sufficient
conditions for the inequality to hold were also provided by Grzywny[40], where it
was assumed that k(h) = k(||h]|) is a radially symmetric function decreasing in ||h||
satisfying a weak lower scaling condition(WLSC). For a large class of subordinate
Brownian motions, including geometric stable processes, Mimica and Kim[54] prove
that the EHI holds at small scales. Our main result in this chapter(see Theorem 1.1.2)
is that the EHI holds for the geometric stable process at all scales.

The chapter is organised as follows. We will first begin by defining the geometric
stable process and stating the EHI in Section 1.1. In Section 1.2, we discuss the
motivation, literature and the idea of the proof of the main result. In Section 1.3 we
state two key propositions and prove the main result assuming these propositions. In
Section 1.4 we state and prove some preliminary lemmas. Finally, in Section 1.5 we
prove the two key propositions. The final section 1.6 contains the proof of an auxiliary
proposition.

1.1 Main Result

In this section we will define geometric stable processes and state the main result of
this chapter, which is a scale invariant Harnack inequality for such processes. We
begin with the definition of geometric stable processes. Fix d > 3 throughout the rest

of this section. Let ||z|| = (27:1 |xz|2) * denote the Euclidean norm on RY.

We will first define a Lévy process on R?. For this, let D([0,00)) denote the set of
all cadlag functions f : [0,00) — R? i.e. those that are right continuous and admit
left limits at every ¢ > 0, equipped with the Skorokhod topology (see [49, Chapter 6]
for the definition). Consider the coordinate process { X;}:>¢ defined by X;(w) = w(t)
for all w € D([0,00)),t > 0. Given a probability measure P on D([0,00)), {X;}i>0 is
a stochastic process on RY. We call {X;};>¢ a Lévy process on RY if

1. Xy = 0 P-almost surely.

2. Foralln >1,0=1t, <t; <...<ty the random variables {X;, — X;
n} are mutually independent.

1<i<

i—17

3. For all t > s, the distribution of X; — X, depends only on ¢t — s.
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4. {X;}>o is stochastically continuous i.e. for all t > 0 and € > 0,

mP[|| X, — X;|| > €] = 0.
s—t

We refer the reader to the monographs [15] and [74] for a detailed exposition on
Lévy processes.

Next, we define subordinators and subordinate Brownian motions, which are an
important class of Lévy processes that include geometric stable processes. An R-valued
Lévy process {S;}i>o is called a subordinator if the sample path ¢t — S;(w) is an
increasing function almost surely. Given a standard Brownian motion {B;}:>( on R
and an independent subordinator {S; }:>o, the process {X;};>¢ defined by X; = By, for
all £ > 0 is called a subordinated Brownian motion subordinated by {S;}:>o. For more
details on subordinators, we refer the reader to [15, Chapter III] and [74, Chapter
6]. We refer the reader to [71] and [16, Chapter 5] for an exposition on subordinate
Brownian motions.

We will define the Laplace exponent next. This will be followed by the definition
of the geometric stable process of index o, € (0,2). Given a Lévy process {X;}i>0
on RY, the Laplace exponent W : R? — C of {X;};>¢ is defined by

T(\) = — log B[e!**V)]. (1.3)
For a € (0,2), let {Sf}1>0 be a subordinator whose Laplace exponent is given by
Pa(N) = log(1 + A*/2), (1.4)

for all A > 0.
The geometric stable process of index a € (0,2), {X}:>0 is the subordinated
Brownian motion subordinated by {S§};>0. That is,

X? = Bge (1.5)

for all £ > 0.

Fix a € (0,2) and d > 3 throughout the rest of this subsection. For every x € R,
let P, be the probability measure on (€2, F) such that ({X;*}i>0,Ps) is a geometric
stable process of index « satisfying P,.(X§ = z) = 1. Let E, denote the expectation

under P,. We will now define the concept of a harmonic function with respect to
{X?2}i>0. For any Borel set B C R?, let

g =inf{t >0: X ¢ B} (1.6)

denote the exit time of {X};> from B.



Definition 1.1.1 (Harmonic function) Given D C R? open, h : R? — R is said to
be harmonic on D with respect to the process { X }i>o if, for every bounded open set
BCBCDandx € B,

hw) = E[h(X3,)]. (L7)

Remark 1 There is an alternate definition of harmonic functions which may be
found in [50, (2.4), Definition 2.4] and [35, Definition 3.1], that uses the language of
Dirichlet forms and MMD spaces (see Section 2.1 for the relevant definitions). Namely,
suppose that (X,d, u, &, D(&)) is the MMD space associated to a Hunt process {X;}i>o
and (8, D(&,)) denotes the extended Dirichlet space. A function h € D(&,) is called
harmonic on an open set U C X if &(h, f) =0 for all f € D(&) N C.(X) such that
suppu[f] C U, where suppu[f] denotes the essential support of f under the measure .

However, by [19, Theorem 2.11(1)] and remarks on page 3501 of the same paper,
the notions of harmonicity described above and in Definition 1.1.1 coincide for the
geometric stable process of index o, { X }1>0 whenever h is bounded. In particular, the
EHI for { X} }i>0 is unaffected by the choice of definition used for harmonic functions.

We are now ready to state our first main result, the scale invariant EHI for
geometric stable processes with index o € (0,2). For 2y € R?, let B(zg,a) be the ball
of radius a > 0 centered at o in (R?, || - ||).

Theorem 1.1.2 (Scale invariant elliptic Harnack inequality) For any a € (0,2)
and d > 3, there exists C > 0 such that for all 1o € R¢, r > 0 and h : R — [0, 00)
harmonic on B(xg,r) with respect to { X§ }i>o,

h(z) < Ch(y) forallz,y € B (wo, g) : (1.8)

The assumption d > 3 is crucial in ensuring that the process {X;}:>¢ is transient

(see Section 1.2.3) and in the proof of Lemma 1.4.3, which is used in the lower bound of

the Green function estimate Proposition 1.3.1. However, using a dimension reduction

argument as in the proof of [54, Theorem 1.2], this assumption can be relaxed to
include all dimensions d > 1.

Corollary 1.1.3 Theorem 1.1.2 holds for all a € (0,2) and d > 1.

In the next section, we shall discuss the motivation and significance of Theorem 1.1.2
along with the idea of the proof.
1.2 Motivation, Literature and Idea of Proof

We shall divide this section into three parts. In Section 1.2.1 we shall briefly review
the wide literature on the EHI. In Section 1.2.2, we shall discuss the motivation for the
main result. Finally, in Section 1.2.3 we conclude with an overview of Theorem 1.1.2.
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1.2.1 Literature on the EHI

The EHI is a fundamental estimate in the field of potential theory and differential
equations. We refer the reader to [52] for a general survey on this inequality. Histori—

cally, the EHI was first proved by Harnack[43] for the Laplacian A = Y77 a el / and

proved for the fractional Laplacian (—A)%2 a € (0,2) by Riesz[72].
In a landmark series of works, Moser [66, 67] proved that the EHI holds for elliptic
perturbations of the Laplacian, which are operators of the form

A= Za (”w) (1.9)

where (a;;)1<; j<n is a uniformly elliptic bounded function on R

We shall now briefly comment on various techniques and tools developed to prove
the EHI. Moser’s technique involves two key steps. The first is an iteration argument
involving a Sobolev inequality, which is proved using a Poincaré inequality, while
the second is a version of the John-Nirenberg lemma. Fabes and Stroock[32] use a
modified Nash inequality(instead of the Poincaré inequality) to prove the Sobolev
inequality. A completely different approach known as the expansion of positivity
was introduced by De Giorgi [29] to prove the EHI. These methods with appropriate
modifications (for example, the Bomberi-Giusti argument|[18, Theorem 4] can replace
the John-Nirenberg lemma) are the most commonly used methods to prove the EHI
for families of operators that are stable under perturbations similar to that described
n (1.9).

There are many implications of the EHI. Of these, the most notable is the interior
Holder regularity of harmonic functions. That is, let A be as in (1.9), u satisfy Au = 0
in a domain D C R® and B C B C D. Then, there exist C > 0 and v € (0,1)
depending only upon n, A, B and D such that

ju(z) —u(y)] < Cllz -yl

for all x,y € B. For more applications of the EHI, we refer to [66, Sections 5-7].
In the setting of pure-jump Lévy processes, Bass and Levin[12] proved that the
EHI holds for operators of the form

£@) = [ (et k) = ) = (F) - W) [ preadh

where a € (0,2),d > 1 are fixed, and n is a function such that n(z, h) = n(x, —h) and
c1 < n(x,h) < ¢y for some ¢1, ¢y > 0. These operators are referred to as ”stable-like”
since the choice n(z, h) =1 yields the infinitesimal generator of an a-stable process,
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a € (0,2). The proof uses three key steps : exit time estimates, a Krylov-Safonov
hitting estimate, and an estimate on the exit measure of a ball evaluated at sets far
from the ball. Song and Vondracek[76] use the argument of Bass and Levin to prove
the EHI for a large class of Markov processes.

A characterisation of the EHI for jump processes possessing a homogenous jump
kernel on R? with at least stable-like decay was provided by Bogdan and Sztonyk[17].
Bass [9] provides a characterisation of the EHI which holds in the setting of strongly
local Dirichlet forms on graphs but employs strong assumptions such as capacity
estimates, expected occupation time estimates and a geometric assumption on the
graph. Such assumptions are significantly relaxed in Barlow and Murugan|[6], where a
characterisation of the EHI is proved in the setting of metric measure spaces with a
strongly local Dirichlet form under the existence of a well behaved Green function.
This assumption was also relaxed in the most general version of the argument for
which we refer the reader to [8]. We also refer the reader to [24] for a characterisation
of the EHI that applies to non-local operators.

1.2.2 The geometric stable processes

The geometric stable distribution was introduced for the first time in [55]. The authors
proved that the distribution answered a question of Zolotarev, who sought an analog
for infinitely divisible and stable distributions in the context of summing a random
number of random variables. The geometric stable processes on the other hand were
introduced in the context of applied economics in [65] to model asset returns. We
refer to [82] for a study on the potential theory of geometric stable processes.

An operator closely related to the infinitesimal generator of geometric stable
processes is the logarithmic Laplacian, which possesses a similar Fourier symbol.
Correa and De Pablo[28] also study the Dirichlet problem for a similar class of
operators on various domains.

The geometric stable processes differ from a-stable processes in that they tends
to make small jumps with higher intensity. Recall from (1.5) that X;* = Bgo is a
geometric stable process of index «. By [74, Theorem 30.1], {X}*}+>0 is a pure jump
Lévy process whose Lévy measure possesses a radially symmetric density j, : R, — R.
The jump kernel j, satisfies the bound

%gja(r)gf% forall0<r <1

for some ¢y, co > 0. This is asymptotically smaller than that of any a-stable process as
r — 0. Due to this, they do not satisfy the weak lower scaling(WLSC) assumption(see
[40]). The exit time estimates (see Lemma 1.4.5) show that these processes spend
more time at the origin, and their Green function (see (1.34) for an estimate) is not
integrable, unlike the Green function of the a-stable process which is integrable.
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For this reason, arguments used to prove the EHI for stable-like processes may fail
when applied to geometric stable processes. For example, perturbations of the a-stable
process satisfy a Krylov-Safonov type estimate (see [12, Proposition 3.4] for such an
estimate) which fails for geometric stable processes, as proved in [64, Proposition 1.2].
We remark that a scale variant EHI (see [71, Theorem 4.20] and [82, Theorem 6.7])
for the geometric stable processes can be proved using these methods.

However, geometric stable processes are subordinate Brownian motions. A major
advantage that such processes enjoy is the monotonicity of the jump kernel density
and Green function (see [16, Chapter 5], [71]). Using such results in a strong fashion
and avoiding the arguments in [12], Mimica and Kim[54] proved that the EHI holds for
geometric stable processes at small scales: that is, Theorem 1.1.2 holds for r € (0, 1).
In Theorem 1.1.2, this is extended to all scales.

Since the conclusion and proof of [50, Theorem 1.2] bear a strong resemblance to
our results, a discussion on the differences between the results and proofs follows. As
remarked in the previous paragraph, [50, Theorem 1.2] only proves the existence of
the constant C' in the EHI estimate for all r € (0, 1) for the geometric stable process,
which can be interpreted as the EHI being invariant only under small scalings. On
the other hand, we extend the method to show that the EHI is invariant under all
possible scalings, which is a stronger result.

The key lemmas such as the jump kernel estimate ([50, Proposition 3.2]) and Green
function estimate ([50, Proposition 3.5]) employed in the proof of [50, Theorem 1.2]
hold only for r € (0, 1). Ultimately, it is this limitation that results in their main result
asserting scale-invariance of the Harnack inequality only in the range r € (0,1). Such
estimates are not available as r — oo (for example, contrast the proofs of [82, Theorem
3.5, Theorem 3.6] which obtain jump kernel bounds as r — oo for the geometric stable
processes including o« = 2 using different techniques). We restrict ourselves to the
geometric stable processes with a € (0,2), where all required estimates are available
to us.

We include a proof of the continuity of Green function (y — G%,, . (z,y)) and
exit time (y — E,7p(z,)) Which was assumed in the proof of [54, Theorem 1.2], see
Proposition 1.4.9.

1.2.3 Overview of the proof of Theorem 1.1.2

We shall now discuss the proof of Theorem 1.1.2. The theorem states that the geometric
stable process satisfies the scale invariant elliptic Harnack inequality. There are two key
steps in the proof, Propositions 1.3.1 and 1.3.2. Proposition 1.3.1 establishes Green
function estimates on the boundary of a ball while Proposition 1.3.2 is a Harnack-type
estimate for the Poisson kernel of a ball. Our proof is inspired by the techniques used
in the proofs of [17, Theorem 1] and [54, Theorem 1.2].

13



We will now discuss the proof of Proposition 1.3.1. The key tool in the proof is a
maximum principle for a Dynkin-like operator, which is applied to suitable classes of
functions. For all a € (0,2) and suitable z € R, 7 > 0 and f : R? — R, consider the

operator. [f( )] ()
E.[f(X5,,,)] - f(@
(L{Tf)(x) = E, [;—B():E r)] ‘

See Definition 1.4.6 for the precise definition of (U, f)(x). Similar operators are also
defined in [17, Section 3, Page 140] and [54, Section 5, Page 12].

The operator U, f(z) satisfies the following maximum principle(see [54, Proposition
5.6]) : if U, f(zg) < O for some zg € R? and r > 0, then f(zg) > inf cga f(y). We use
a specific version of the principle in our proof (see Proposition 1.4.8).

We shall now define the Green function, and then state the suitable class of
functions which we use in the maximum principle. Fix 2o € R, r > 0. Let TB(zo,r) D€
the exit time as defined in (1.6). Define the measures

(1.10)

G“(z0, A) :/ P, (X® € A)dt, (1.11)
0

and o
™B xq,T
GBzor) (T, A) = E; [/ 1{X?eA}dt} : (1.12)
0

for all Borel sets A C RY.

Since the geometric stable process is rotation-invariant, it is a ”genuinely d-
dimensional” Lévy process (see [74, Definition 24.18] for the definition of a genuinely
d-dimensional process). Since d > 3, by [74, Theorem 37.8] we have that {X;};>¢ is
transient. Finally, by [74, Theorem 35.4(iv)], if d > 3 then G*(zy, A) < oo for every
bounded set A.

By [16, Corollary 5.3] and [16, (5.47), p.111], G*(xo, -) is absolutely continuous
with respect to the Lebesgue measure, and admits a density of the form G*(z,y) =
ga(]l o — y ||) for some function g, : R, — R. We will refer to either of G(-,-) or
9ga(+) as the Green function. The measure G, (2, ) also admits a density which we
continue to denote by G, . (z,") R? — R and call the Green function on B(zg, ).

The estimate in Proposition 1.3.1 consists of an upper and a lower bound. For the
upper bound, we show that for suitable hy, hy : R, — R, and fixed z € B(0,r), the
functions

f(y) = hl(T)EyTB(o,r) - hz(T)G%(o,r)(% y)
are such that U, f(y) can be estimated for y near the boundary of B(0,r), and the
maximum principle can be applied. On the other hand, for the lower bound, we
consider instead the family

fly)=Mm (T)EyTB(o,r) - hz(T)G%(o,r) (z,9) A ga(Cr),

14



where C' is a well-chosen constant independent of r,z and y. A suitable modification
of these families of functions are also used in the proofs of [54, Proposition 5.7,
Proposition 5.8] and [17, Lemma 9, Lemma 12].

The usage of the maximum principle requires the continuity of the above function
f on a suitable domain in RY Fix 2o € R r > 0 and 2 € B(xg,r). We prove
Proposition 1.4.9, which states that y — G%, . (z,y) is continuous on R?\ {z} for
all € B(xo,7), and y = E,Tp (4, is continuous on R?(also see the discussion at the
end of the previous section).

The proof of Proposition 1.3.2 requires a decomposition of the Poisson kernel into
an interior and a boundary part. More precisely, fix 2o € R%,r > 0. By [46, Theorem
Qb}, for x € B(xg,r), the exit measure PI(XSB(IO,T) € -) has a density K7, (z,-) given

y

zo,r

K (2, 2) = / G nm (@ )alll 2 —y )y for all z € Blag.r)'. (L13)

B(zo,r)
This density is referred to as the Poisson kernel. To prove Proposition 1.3.2 we write

Kg(xo,r) (I7 Z) = /

A(zo,br,r)
::-[1 + -[27

B(xo,br)

where A(xg,br,r) = B(xo,7) \ B(xo,br). The boundary part I; is estimated using
Proposition 1.3.1, while the interior part I, is estimated using the preliminary estimates
for the Green function and exit time. Harnack[43] used an estimate similar to
Proposition 1.3.2 to derive the Harnack inequality.

Finally, the proof of Theorem 1.1.2 follows straightforwardly from the definition of
the Poisson kernel and Proposition 1.3.2.

1.3 Proof of Theorem 1.1.2 and Corollary 1.1.3

In this section we prove Theorem 1.1.2 by assuming two key propositions (see Propo-
sition 1.3.1 and Proposition 1.3.2 below) whose proofs we shall present subsequently.
This will be followed by the proof of Corollary 1.1.3. Fix a € (0,2) and d > 3
throughout the rest of this section.

Recall the jump kernel j, from Section 1.2.2, and the Green function g, from
Section 1.2.3. By [74, Theorem 30.1], j, and g, are positive, decreasing and continuous
functions.

For fixed xg € RY,r > 0 and = € B(z,r), recall the Green function GB o) (T: )
from Section 1.2.3. The Dynkin-Hunt formula (see [33, (4.4.3), Section 4.4] : this is
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the 70”-order version of the usual Dynkin formula [33, (4.1.6), Section 4.1]) states that

GBlaon) (@ 9) = galll 2 =y ) = Balgalll X7, =y 1] (1.14)

for all z,y € B(xg, 7).
We need a couple of definitions to present the first proposition. For 0 < ' < r, let

A(xg,7',7) = B(xo,r) \ B(xo,7") (1.15)

denote the annulus centered at x of inner radius ' and outer radius r. Define
L:(0,00) = R" by

0<s<,

1
L(s) = {1°g<1+i> (1.16)

1 s> 1.

Proposition 1.3.1 There exist constants 0 < by < by < ; and C' > 1 such that
2b; < by and for all zo € R and r > 0,

C™U LBy [TB(w0,n] € Chao (@,y) < Cr7 LM Ey[TB(w0,n)]; (1.17)

for every x € B(zg,b1r) and y € A(xo, bar,r). Furthermore, the upper bound in (1.17)
holds for every x € B(xo, %27”) and y € A(xg, bor,T).

The proposition above provides an estimate for GaB(IO’T) (x,y) when x is close to the
center of B(xg,r) and y is close to the boundary. It mirrors analogous propositions for
the Brownian motion (see [27, Lemma 6.7]), however the proof varies (see Section 1.2.3
where we have presented an overview). We will use Proposition 1.3.1 to show a
Harnack-type estimate for the Poisson kernel.

Recall the Poisson kernel from Section 1.2.3. By definition of the Poisson kernel,
for any non-negative Borel measurable function f : R? — [0, 00) we have

B1F(X5,,, ) = [

B(zo,r)

. KB(zo.) (x,2)f(z)dz. (1.18)

We now state a Harnack-type estimate for the Poisson kernel.

Proposition 1.3.2 Let by > 0 be as in Proposition 1.3.1. Then, there exists C' > 0
such that for all xy € R? and r > 0,

KBz (T1,2) < OKpp (T2, 2)

zo,r

for all x1, x5 € B(xo, %r) and z € B(wo,r)c.
Assuming Propositions 1.3.1 and 1.3.2, we now prove Theorem 1.1.2. The proof

follows by standard techniques and is similar to the proof presented in [54, Theorem
1.2].
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Proof of Theorem 1.1.2 : Let x5 € R%, r > 0. Suppose that h is a non-negative
harmonic function in B(zg, 7). As B(xg, 5) C B(xo,7), for all x € B(xy,7/2) by (1.7)
we have

h(z) =E, [h (XgB(zo,%))}

= / Kg(x z)(a:, 2)h(z)dz, (1.19)
B(w0.5)" ’

’2

where we have used (1.18) in the last equality. Let b; > 0 be as in Proposition 1.3.1.
By Proposition 1.3.2, for x1, 25 € B(xy, %17") there is a C' > 0 such that
Kg(mo’%)(l'l, Z) S CK%(:EO,"')(‘I?? Z)

3
for all z € B (:co, g)c.Multiplying both sides of the above inequality by the non-
negative quantity h(z), integrating over z € B(zo, %)c and using (1.19), we obtain

h(zy) < Ch(zy) for all x1,z9 € B(xo, %17’) The result now follows by a standard
Harnack chaining argument. O

Finally, we shall present the proof of Corollary 1.1.3.

Proof of Corollary 1.1.3. Let d > 2, a € (0,2) be arbitrary. For a vector z =
(v1,29,...,2q4) € RY, let Uz = (21, 2,...,24-1) be the projection map onto the first
d — 1 coordinates.

If ({X{}i50,P,) is a geometric stable process of index « started at x € R?, then
an application of [74, Proposition 11.10] shows that ({UX{ }+>0, Pu.) is a geometric
stable process of index «a started at Uz € R*!.

Suppose that Theorem 1.1.2 holds for dimension d and a. We will now show that
it holds for dimension d — 1 and a. Let 2y € R4! and » > 0 be arbitrary. Suppose
that h : R¥™* — [0,00) is harmonic on B(zg,r) with respect to {UX{}i>o. Define
f:RY—[0,00) by f(x) = h(Ux).

We claim that f is harmonic on B(zg,7) X R. Assuming this claim, we shall
complete the proof of the corollary; we shall subsequently prove the claim. Note that f
is harmonic on B((z0,0),r) C B(zo,7) x R. Applying (1.8) for the harmonic function
f on B((zo,0),r) and recalling that f(z) = h(Ux),

€SSSUDP (0 1/2)1 < €SSSUD B((50 0)r/2)] < C€SSINE p((20,0),r/2)f < Cessinfp(z, r/2)h,

where C'is independent of f, 2 and r, and hence of h, xy and r. This shows that (1.8)
holds for dimension d — 1 and a.

By Theorem 1.1.2, the corollary holds for d = 3 and any « € (0,2). Applying the
above argument first with d = 3 and d = 2 shows that Theorem 1.1.2 holds for any
d>1 and a € (0,2), completing the proof of the corollary.
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We are left to prove the claim that f(x) = h(Ux) is harmonic on B(zg,r) x R
when & is harmonic on B(xzg,r). For simplicity, denote B(xq,r) x R by D. Let B C D
be a bounded open set such that B C D.

Let Tp(z,ry = inf{t > 0: UX; ¢ B(xo,7)}. Then, observe that

%B(wo,r) =TD- (120)
Let y € D be arbitrary. Noting that f(y) = h(Uy) and using the harmonicity of h,
fy) = h(Uy) = Byyh(UX)z,,, ) = Eh(UX:) =K, f(X7,),  (1.21)

where we used (1.20) to obtain the third equality. Observe that (1.21) also holds when

y¢D.
Note that 75 < 7p. Thus, for any x € B, by the Strong Markov property of

{Xi}i>0 we have

Exf(X‘rD) = ExEXTBf(XTD> = Ea:f(XTB)a
where we used (1.21) for y = X,, to obtain the second equality. Combining the
above equation with (1.21) applied for y = z, we see that f(z) = E,f(X,,). By
Definition 1.1.1, f is harmonic on D, completing the proof of the claim. O

1.4 Green function, exit time and maximum prin-
ciple

In this section, we list the key preliminary lemmas required to prove Proposition 1.3.1
and Proposition 1.3.2. In Section 1.4.1, we prove some preliminary estimates. In
Section 1.4.2, we mention the required estimates on the Green function, jump kernel
and the exit time. In Section 1.4.3, we discuss the maximum principle. Throughout
the rest of this section, let @ € (0,2) and d > 3 be fixed.

1.4.1 Function estimates

Recall the function L from (1.16). In this section, we shall define another function
L required for the proof of Propositions 1.3.1 and 1.3.2 and prove some preliminary
estimates about L and L. Define L : (0,00) — R by

~ 1 O0<s<1
L(s) = ’ 1.22
() { o (1.2

18



Prior to stating our first preliminary estimate, we require the following lemma. A
function F': (0,00) — R is said to be regularly varying of index s € R at 0 if

F
lim ZAT) v forall A > 0.
x—0 F(Qj)
Similarly, it is said to be regularly varying of order s € R at oo if
im AT e poral a0,
T—00 F(g;)

Lemma 1.4.1 Let f : R, — R be any function such that

(a) There exist s,s' € R such that f is reqularly varying at 0 and oo with indices
s, s respectively.

(b) For every 0 < a < b < oo, there exists C' > 0 such that

C™ ' < f(x) < C for all x € [a,b].

Then, for every p > 0, there exists a constant C,, > 1 such that

1 flpr)
cl< <C, forallr>0.
S (O
Proof. Let f and u > 0 be fixed. Assuming (a) we have
- flpr)
llir(l] @) . (1.23)
. )
. j24 ’
lim =u. 1.24
eoee f(z) 1 (1.24)
Let G(r) = ff(é‘rg). By (1.23), there exists § > 0 such that 2u* > G(r) > $p° for

r € (0,6). By (1.24), there exists ¢ > 0 such that 2u* > G(r) > +p* for r € (8, 00).
Increasing ¢ if necessary, we assume 0’ > 9.

Assuming (b), there exist m, M > 0 such that m < G(z) < M for x € [0, ']. Along
with the bounds on G obtained in the previous paragraph, this proves the lemma. [J

We are now ready to state our first preliminary estimate.
Lemma 1.4.2 (a) There exists C > 1 such that

C'_llj(s) < / - LA ) dr < C’ﬁ for all s > 0.
L(s) = Joow Ll 2 ) [ 14~ L(s)’
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(b) Let ;1 > 0 be given. Then, there exists Cy = Cy(u, a,d) > 1 such that

<4, and

for all r > 0.
We will prove Lemma 1.4.2(a) first.

Proof of Lemma 1.4.2(a): By a change of variable, we may write

el) o [P0, |
Juon T 2 8=y 7)™ (1.25)

where C' > 0 is some constant. Define K : R, — R, by

—L < 0<s<l1
K(s) = { *e*(3) . (1.26)
st s>1

By the definitions (1.16) and (1.22) of L and L respectively, there exists C' > 1 such
that for all s > 0,

C'K(s) < =~ < OK(s). (1.27)

Combining the above with (1.25),

[ L),
C /0 K(s)ds < /B(o,s) I “d C/ K(s (1.28)

We will now prove that Lemma 1.4.2(a) holds for s < 1. Let sg < 1 be fixed. By the
definition (1.26) of K,

By (1.27),

1 L(s ) < /—SOK(SO)SCHEESO;-

Combining (1.28),(1.29) and the above proves Lemma 1.4.2(a) the region s < 1.
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We will now prove that the Lemma 1.4.2(a) holds for s > 1. Let 5o > 1 be fixed.

By (1.29), fol K(s)ds = 10g1(2) = [ is a finite positive quantity. Thus,

S0 50 s@— 1
/ K(s)ds=1 —I—/ s tds =1+ 2 . (1.30)
0 1 «

By the definitions (1.16) and (1.22) of L and L,

cllso) o p sl (Hl)ﬁ_
(0%

L(so) @/ L(so)
where C' > 0 is some finite positive constant. Combining (1.28),(1.30) and the above
inequality shows that Lemma 1.4.2(a) holds for s > 1. O

We will now prove Lemma 1.4.2(b).

Proof of Lemma 1.4.2(b) : We will show that the hypothesis of Lemma 1.4.1 hold
for each of the functions L and L.

From the definition (1.16), L is regularly varying with index 0 at both 0 and oo,
and is bounded and bounded away from 0 on every finite interval. Hence, it satisfies
both hypotheses of Lemma 1.4.1.

Similarly, from the definition (1.22), L is regularly varying at 0 with index 0 and at
oo with index —a, and is bounded and bounded away from 0 on every finite interval.
Hence, it satisfies both hypotheses of Lemma 1.4.1.

Lemma 1.4.2(b) follows by applying Proposition 1.4.1 to each of the functions L
and L respectively. O

We shall now state and prove our second preliminary estimate.
Lemma 1.4.3 For every K > 0, there exists B > 0 such that for all b < B,

7dL2(b7”> E(T)
<b 20 (br)) > K, forallr>D0.

Proof. Let K > 0 be given and B <1 be a constant that will be chosen later. By the
definition (1.22) of L,

[l

i
R (r) > B* forall r > 0. (1.31)
L(Br)

By the definition (1.16) of L we have L(Br) = L(r) for all r > £. Furthermore, the

function Ljéi’g) is decreasing on (0, %) Therefore, for every r > 0,

_4L? (Br) min d Too? B
B0y 2 {lg(”Lz(é)’B J
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Combining (1.31) and the above equation we have

_L*(Br) L(r) 1 d oo L or all
(B 20 i(Br)) > min {l g°(2) LQ(%)’B } , forall r>0. (1.32)

Note that the above inequality holds for all B > 0, and

a—d
: . 2 a—d | _
llglinomln{log (2)[,2(%)’3 } = +o0.
Thus, by choosing 0 < B < 1 small enough, we can ensure that the right hand side of
(1.32) exceeds K for all b < B. This completes the proof of the lemma. O

1.4.2 Green function and exit time estimates

In this section, we will state some well known estimates for the jump kernel j,(r),7 > 0
and the Green function g,(r),r > 0 (see Section 1.3 for the definitions). We will then
prove interior lower bounds for the Green function (see Lemma 1.4.4) and upper and
lower bounds for the exit time (see Lemma 1.4.5).

Recall the function L from (1.22). By [82, Theorem 3.4, Theorem 3.5], there is a
C > 1 such that

O L(r) < Gulr) < OrL(r),  forall 7 > 0. (1.33)

Recall L from (1.16). By [54, Proposition 4.5] and [71, Theorem 3.3], there exists a
C' > 1 such that

< go(r) < Cr ~—(>, for all » > 0. (1.34)

Our first result of this section is the lower bound on the Green function on B(xg,r)
where 2o € R? and r > 0.
1

Lemma 1.4.4 There exists a € (0, 3) such that for every xo € R? and r > 0,

o 1
Baor)(©:Y) 2 59alllz =y ) for all z,y € B(zo, ar).

Proof. For some fixed M > 1 which will be chosen later, let f : (0,00) — R be
defined by
ga(Mr)

) =25,
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for r > 0. As g, is continuous and positive on (0, c0), so is f. By (1.34) we have

L2(Mr) L(r)

r) < COM™ = : 1.35
) < ear ) (1.35)
Note that, by the definition of L,
~L(7") S M()!
L(Mr)
for all » > 0. Using the above in (1.35) we have that
L*(Mr)
<CM* 1.
oy < eare ) (1.36)

for all » > 0.
By the definition of L (see (1.16)) we have

10g2(1+%) 1
(M) e TS
) log”(1+1) 1/M<r<1
1 r>1
20141
Observe that % is an increasing function on [0, ;) and log®(142) is a decreasing
Mr

function on [ﬁ, 1). Using these observations in the above equation,

L*(Mvr) log®(1 4 M) 0o _log*(1+ M)
L2(r) = max{ log®(2) log(1 +M)’1} ~ log’(2)

Combining the above with (1.36), we have that there exists C' > 0 such that

log?(1 4 M)

a—d
f(T’) S OM 10g2(2)

(1.37)

for all M > 1 and r > 0. Observe that as a < d, we can choose M > 1 large enough
to obtain

1
f(r) < 3 for all > 0. (1.38)
Let a = 1+12M' Then, a € (0, %) and 12_—a“ =M. Fixzg € RYr > 0and x,y € B(xg,ar).
As X e € B(zg,7)¢ we have

o [z —yll
I X o —¥ 12 A —a)r =2 (A —a)———=M|z-y].
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Since g, is a decreasing function, we have
ga (Il X, ~ 0 1) < 9aM | 2=y II):
Using the above in (1.14) we hav

Bleor) (@ 9) Z galll 2 =y 1) = g0 (M | 2 =y [])

=gl =y DA~z —yl))  (by definition of /),
> Zgalll 2=y ) (by (1.35).

We now state and prove exit time bounds.

Lemma 1.4.5 (Upper and interior lower bounds for exit time) Let a be chosen
so that the conclusion of Lemma 1.4./4 1is satisfied. Then, there exists C > 1 such that
for every xo € RY and r > 0,

(r)
(r)

In addition, the upper bound in (1.39) holds for all x € B(xg,r).

h

L

2 g <ckt) lzeB (2. 1.
C < I[TB(xO’T)]_OL(r)’ for all x € (xg, 2) (1.39)

~

Proof. Let r > 0,79 € R%. We derive the lower bound in (1.39) first.
Let v € B(xo, % ). Then, B(z, %) C B(xg,ar) C B(xo, ). Using the definition of
GBzg.r)(T,y) we have

ZDOT

Bz [7B(wo.m)] :/B( )G“ vo.r) (@ y)dy 2/ G o) (@, y)dy. (1.40)
xo,T

B(z, %

Applying Lemma 1.4.4 first, followed by (1.34), we have

. 1
/ GBaom (®,y)dy > 5/ ga(ll z =y |)dy
B(z,%) B(a,%)

2 _
sy Lz =y ) 2=yl

By Lemma 1.4.2(a), we have that

J R LT R
s Lz =y o=yt~ K

@) L(3) L)
=) " L) L(g)

24



Using the bounds provided in Lemma 1.4.2(b) with p = § for L, L in the above we

have 12 I
By L[|z =y ) |z —y | L(r)

for some C' > 0. From, (1.40),(1.41) and (1.42) we obtain the lower bound in (1.39).

We will now prove the upper bound in (1.39). Let z € B(xg,r). Again, by the
definition of G%,, (%, y) we have

Eu[rpwor] = / %o ( )y < / ol —y )dy.  (1.43)
B(zo,r) B(zo,r)
Since B(xg,r) C B(x,2r),

/ ga<||x—y||>dys/ dalll T — 9 )dy
B(zo,r)

B(z,2r)

L? —
cof Bl g,
s Hle—y ) 2=y

where we used (1.34) in the last step. By Lemma 1.4.2(a), we have that

/ ~ L(z-y|) < L(2r)  L(2r) L(r) L(r)
B(a.2r) L(

N

y < - —=.
lz—y ) llz—yl* "~ L(2r)  L(r) L(2r) L(r)
Using the bounds in Lemma 1.4.2(b) with u = 2 for L, L in the above we have
L? — L
ez L[z =y ) |z -y L(r)

for some C' > 0. Combining (1.43) - (1.45), we obtain the upper bound in (1.39),
completing the proof. O

1.4.3 The maximum principle

In this section, we will define the key analytic tool in our proof, which is a Dynkin-like
operator. We mention how this operator behaves when applied to harmonic functions
and the exit time function, and provide a maximum principle satisfied by it. Finally,
we state a technical condition required for the usage of the maximum principle.

Definition 1.4.6 (Dynkin-like operator) Let x € RY. Define the vector space

Ve = {f :RY — R : f is Borel measurable and E, [f(XfmI T))] < oo for all r > O} .
(1.46)
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For any r > 0, the operator (U.(-))(x) : V, — R is defined by

E[f(X2, )] - ()

(urf)(x) = Ew [TB(:E T)]

Using (1.13) and (1.18), we can rewrite (U, f)(x) as

@) =gy o[ e il == D) — )

(1.47)
Observe that (U,.(+))(x) is a linear operator for all x € R% r > 0. The next proposition
contains the result of evaluating this operator on harmonic functions and the exit-time
function.

Proposition 1.4.7 (Harmonic functions and exit time) Let D C R? be an open
set, v € D and r > s > 0 be such that s < dist(xz,0D).

(a) If h is harmonic in D, then h € V,, and (Ush)(z) = 0.
(b) Define n(z) = E,7p(,) for z € R Then, for all y € B(z,r — s) we have

n € Vy and Usn)(y) = —1.

Proof. See [54, Remark 5.5 for the proof of part (a) and [54, Example 5.4] for the
proof of part (b). O

Recall A(zg,7’,7) from (1.15). The operator (U, (-))(z) admits the following maximum
principle.

Proposition 1.4.8 (Maximum Principle) Let a be as in Lemma 1.4.4. Let xy € RY,
r > 0. Suppose f: RY — R such that

(i) f is a continuous on W.
(ii) f >0 on A, 5,7)°,
(iii) for all y € A(xo, % ,7), f €V, and
(iv) for all y € A(xo, % ,7), there exists s, > 0 such that (U, f)(y) <0

Then, f >0 on RY.
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Proof. Suppose, by way of contradiction, that f > 0 on R? is false. Since f > 0
on A(xo, 4, 7)¢ by assumption, f may only take negative values inside A(zo, % ,7).
By continuity of f on A(xo, % ,r), there exists y € A(xo, % ,r) such that f(y ) =
infxE]Rd f(l‘)

By assumption, f € V, and there exists s, > 0 such that U,, f(y) < 0. Applying
[54, Proposition 5.6] with the choices of r > 0,y € R% s, > 0 and f as above,
f(y) > inf,cga f(x). This contradicts the definition of y. It follows that f > 0 on
R¢. O

Remark 2 In Proposition 1.4.8, the set A(xo, %, 1) may be replaced by any bounded
open subset of RY with appropriate changes to the assumptions. However, the proposi-
tion will only be applied to annuli of the form A(xo, % ,7), hence it is stated only for
these sets.

Finally, we will need the following technical result which is key to the application of
the maximum principle.

Proposition 1.4.9 (Continuity of Green function and Exit time) Let z €
R 7 >0 and x € B(xg,r). Then,

(i) the function y — G, . (z,y) is continuous on R\ {z}, and

B(zo,r)
(ii) the function y — By[Tpom] is a continuous function on RY.
The proof of Proposition 1.4.9 is given in Section 1.6 at the end of this chapter.

We conclude this section with the following Lemma that is needed in the proof of the
upper bound in (1.17) of Proposition 1.3.1.

Lemma 1.4.10 Let r > 0 and « € B(0,%). Define h: R — R by
h(z) = G%(O,r) (2, 2).

Then, h is harmonic for all y € A(0,%,r) and h A gq (‘f—g) — h € V,. Further for

’y 9
s <min(r— || y ||, %) there erists C, > 0 such that

U, (h A Ga (?g) - h) (y) > —CrrL(r).

Proof. Fix y € A0, %,7) and s < min(r— || y ||, ). Recall the domain of (U,.(-))(y),

) 9

which is the set V,, defined in (1.46). We will now prove that (h A Ga (—) — h) eV,
Clearly the function is Borel measurable. By the triangle inequality,

[h (X?Bw r>> " Ja <Cllg> h (XSB(MH Ey [h (Xng r>) " Ga (%ﬂ ’

[h (XfB(y ))] ) . (1.48)

_|_
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The first term above is bounded by g,({). For the second term, we note that h is
a non-negative function which is harmomc at y : this is proved in Lemma 1.6.2 for

completeness. By (1.7), E, [h <X$‘B< ))] = h(y). Combining this observation with
(1.48),

[h (Xng) Jo (?9 h (XTBM)” = e (i@ +(y) < oo,

proving that (h A go (%) — h) €V, as desired.
Suppose that we are given any z € B(x, §
Since g, is a decreasing function, g,(|| x — z ||)

. Note that h(z) < go(]| z — 2 []).

1)
< 9a(55). Tt follows that

(h N o (?g) h) (2) =0forall z€ B (:r;, ;L—g)c. (1.49)

In particular, since

ar ar ar ar
_ > — >___:_>_
ly=alzlyll—la] =T

we conclude from (1.49) that (h A % — h) (y) = 0. Therefore, by (1.47),

<u (rnli) )

e o oy G022 =0 (1620 () = 062) v
(1.50)

Let z € B(x be given. Then, by the triangle inequality,

’16)

ly=zl2lyl ==l —lle—z]>5 - 20— > =

Note that s < §. Hence, we have that z € B(y, s)c. Therefore, the containment
B(zx, ) C B B(y, s) holds. As a consequence of this relation and (1.49),

ar

1 _// '
GB (Y, v) (]| 2 —v A G h(z)) dvdz
o] Jo o fo ) G 0)ial D (1) 7 ga (55) = 1(2)

- Gy, (W5 0)Jalll 2 = v A Go h(2)) dvdz.
B o] Joteeey Jatyy O30 @ 23oll 2= 0 1) () 0 (35) = 26)
(1.51)
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Observe that h(z) A ga(f5) — h(2) > —h(z) since h is non-negative. Thus,

ar
G% ,V)Jalll 2 =0 h(z) N go | — ) — h(2) ) dvdz
o Bl o Sy G001 2 = 0 (162) g () =)
> — —— G0 oW, 0)ia(|l 2 — v ||)h(2)dvdz. (1.52)
]Ey[TB(%S)] /; az /B(y,s) Blw:s)
Combining (1.50),(1.51) and (1.52),

(e e ()=

> [ [ Gl s Dbz (153
TB(y,s) z,9% Y.s)

Now, given any z € B(z, {z) and v € B(y, s), by the triangle inequality,

lz=vlzlyll=lly—vi=lzl—Ilz=—=z]
ar ar ar ar _ ar

Since j, is a decreasing function,

—/ o o
ja _Jali6) / /ys © ey (1> ) h(2)dud . (1.54)
S

ys) y? )]a(H Z—0 H)h(Z)dUdZ

Ey[7B(y.5)

However, observe that

B ja Ja($5) /
TB ys 1) 7/ B(y,s)
ja(l_ﬁ) /
=T o - G% r ([E, Z)dZ G% s (y,l})d’U
E,[7B(y.9)] \ /B ,ar) O B(y,s) (v2)

(by the definition of h

)
Ja(55) /
- GHom(x, 2)dz | Ey[TB(y.)]
Ey[TB y,s)] B(z,75) B Y (v:2)

(
. ar a
=~ Ja <16> (/ (L%) GB(O,T)(‘r? Z)dZ) . (155)
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Observe that B(z, {5) C B(0,7). As a consequence,

ar ar
9 _ (o7 > “r o
Ja <16) (/;(QC’%)GB(O,T)(xa’Z)dZ> Z —Ja <16> (/B(O,T) GB(OVT)(x,z)dz)

. qar
= —Ja (1—6) 75 0.)- (1.56)
Combining (1.53) - (1.56),
ar ar
) > o (o= . .
(us (h A G (16) h)) (¥) = —Ja (16) E.(TB0m] (1.57)
Recall that + € B(0, %) C B(0,ar). Applying (1.33) and Lemma 1.4.5,
_sar ar\—4 - rar\ L(r)
“—Ja \ 7,5 Ez T 2 C A L— = . 1.58
J (16) 750:)] (16) (16) i) (1.58)
By Lemma 1.4.2(b) applied to L,
ar\=d - rary L(r) —d L (Cf_g) —d
— L{—)=——== L - > L(r). 1.
c(%) L(5) fy = O 2 oL (1.59)

Combining (1.57)-(1.59), for some constant Cp, > 0,

<Z/[S (h A Ga (%) — h)) (y) > Crr@L(r),

which completes the proof of the lemma. O

1.5 Proof of Proposition 1.3.1 and Proposition
1.3.2

As {X[*}i>0 is a Lévy process, and therefore is translation invariant in distribution, we
may assume without loss of generality that zy = 0 in the statement of Proposition 1.3.1
and Proposition 1.3.2. We will choose b first in the proof of the upper bound of (1.17)
and then b; < 2by in the proof of the lower bound of (1.17).

Proof of upper bound in (1.17) of Proposition 1.5.1 : Letr > 0, a be as in Lemma 1.4.4,
b, = % and 2 € B(0, %) = B(0, 2°), and define u : R? — R by

B N ar
u(z) = Kr= ' L(r)E.[Ts(0.)] — GHo (€, 2) A ga <E> ’
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where z € R? and K > 0 is a constant to be chosen later. Assume, for the moment,
that u satisfies the hypothesis (i)-(iv) of Proposition 1.4.8. We will complete the proof
under this assumption, and prove the assumption subsequently.

By Proposition 1.4.8 we have u > 0 on R%. Fix y € A(0,%,r) as u(y) > 0 this
implies

K L) By To0r) > go (?g) A G2, 9)- (1.60)
Observe that || z — y |> % > % whenever z € B(0,%) and y € A0, %,r). As
GBo.n(®,Y) < ga(ll 2 — y [|) and ga(-) is a decreasing function we have
ar .
Ja <16) A Ghon(T:Y) = G (2, Y). (1.61)

Therefore from (1.60) and (1.61), the upper bound in (1.17) holds with b, = §. To
complete the proof we will now prove that u satisfies the hypothesis (i) - (iv) of
Proposition 1.4.8.

(i) By Proposition 1.4.9, u is a continuous function on R*\ {z}. Since z ¢ A(0, %, r),

u is continuous on A(0, %, 7) and so hypothesis (i) holds.

(ii) Using Lemma 1.4.5, for z € B(0, %), there is a C; > 0 such that

u(z) = Kr LB 0] ~ Gl () A g ()
> ClKr_d[z((:)) GB0)(T:2) A ga (Tg)
7dL2 r ar
> C1Kr ZN)((T)> — Yo (1_6) ‘

Using (1.34) in the above we have that there is a Cy > 0 such that

u(z) > C1Kr ~aL2) C2r—d[i2<¥>

L(r) L(%)

Using Lemma 1.4.2(b), there exists C5 > 0 such that

u(z) 2 (CLK - Cy) LL((T))r—d.

Thus if we choose K > g—i’, u(z) > 0 for z € B(0,%9). As u(z) > 0 for B(0,7)°
we have shown that u satisfies hypothesis (ii) of Proposition 1.4.8.
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(iii) We will prove that u is a bounded function. For any z € R?,

16
< KrlL(r)E e a
< Kr "L(r)E:[1p0.n] + |GBo,)(%,2) A ga

_ o ar
lu(2)| = | Kr L) E.[0.0] — G (2, 2) A ga (-)]
16 ’

L3(r) ar
< Kr—4= o (—
< Kr L(r) + g (16><oo,

where we used Lemma 1.4.5 in the last inequality. Consequently, it follows that
u €V, (see (1.46)), thus satisfying hypothesis (iii) of Proposition 1.4.8.

(iv) Let s, = 3 min(r— || y ||, %) and using linearity of Uy, (-)(y) we have

ar

Us,uly) = K= LU, (Efrs0.) ) = Us, (G @) Aga () W)

Applying Proposition 1.4.7(b) and Lemma 1.4.10 in the above we have that
thereisa Cy >0
Us,uy) < r "L(r) (—K + Cy) .

If we choose K > maX{C’4,g—?1’} then U, u(y) < 0 for y € A(0,5r,7). So
hypothesis (iv) of Proposition 1.4.8 is also satisfied.

1.5.1 Proof of lower bound in Proposition 1.3.1

Throughout this section, we assume that the upper bound in (1.17) holds with constant
(say) M > 1 ie.

G%(Oﬂa)(x, z) < MT_dL(T>EZ[TB(07r)], for all z € B (O, %) ,z €A <0, %,7’> .

2
(1.62)
As in the proof of the upper bound, we shall define a specific function and apply the
maximum principle given by Proposition 1.4.8. We will need the upper bound and
the below technical lemma for verifying the hypothesis of the proposition. The lemma
provides bounds on the Green function and the operator U from (1.47).

Lemma 1.5.1 Let a € (0, %) be as in Lemma 1.4.4, M be as in (1.62), by be as in
Lemma 1.5.1(b).

(a) There exists a constant Cy > 0 such that for all v >0 and z,v € B (O, %),
G0 (@,v) = Crr " L(r)Eq[mp(0,)]- (1.63)
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(b) There exists by € (0, 5) such that for all v >0, x € B(0,b17) and v € B(x,bir),

we have 1
iG%(O,T) (z,v) > MT_dL(T)Ev [7B0.)]
(¢) Firr >0,z € B(0,byr) and define U : R — R by

Uv) = G%(O’r)(x, v) A Mr~?L(r)E, [TB(0.7))- (1.64)
Then, there exists a constant C' > 0 such that
UU(y) < =Cr=?L(r),

forally € A(0,%,r),s <min (r— || y ||, &).
We first finish the proof of the lower bound in (1.17) of Proposition 1.3.1 assuming
the Lemma and subsequently provide the proof.

Proof of lower bound in (1.17) of Proposition 1.53.1 : Recall the constant b; from Lemma 1.5.1(b).
Let r > 0 and a be as in Lemma 1.4.4, and fix x € B(0,b;r). Define H : R? — R by

H(v) = ( B0 (x,v) A Mr_dL(r)Ev[TB(Ovr)]) — kr~?L(r)E, [TB(0.], (1.65)

where v € R? and k > 0 is a constant to be chosen later. We will finish the proof of the
proposition by assuming that H satisfies the hypothesis (i) - (iv) of Proposition 1.4.8.
Indeed, by Proposition 1.4.8, it follows that H > 0 on R%. Thus, for every x € B(0, byr)
and y € A0, %, r),

G0, (T, y) N M= L(r)Ey [rp0.] = k™ L(r)Ey[m50.1)].

By (1.62), the left hand side of the above expression is equal to G50 (x,y), proving

the lower bound of (1.17) with b; as in Lemma 1.5.1(b) and b, = §.
To complete the proof we will now prove that H satisfies the hypothesis (i) - (iv)
of Proposition 1.4.8.

(i) By Proposition 1.4.9, H is a continuous function on R?\ {z}. By Lemma 1.5.1(b),
by < . Hence, z ¢ A(0,%,r), and H is continuous on R*\{«}. Thus, hypothesis
(i) holds.

(ii) Observe that E,[Tp(0m] = G,y (2,v) = 0 for v € B(0,r)°. Hence, H =0 on
B(0,7)¢. On the other hand, by Lemma 1.5.1(a), for any fixed v € B(0, %) we
have

G0 (2, 0) A Mr=2L(r)Ey[7p0.] 2> (Cy A M)r=*L(r)E,[75(0,))-

Therefore, if k£ < Cy A M, then by definition of H and the above inequality,
it follows that H(v) > 0 for v € B(0, % ). Thus, H satisfies hypothesis (ii) of
Proposition 1.4.8.

33



(iii) We will prove that H is a bounded function. For any z € R?,

2)| = ‘( B0 (x,2) N Mr~ dL( )EZ[TB((]’T)]) - k:r_dL(r)Ez[TB(o,r)H
< {G%(O’,,) (z,2) N Mr~L(r )EZ[TB(O,T)H + |k:7“_dL(r)EZ[TB(O7T)H

< (M + k)yr=L(r)E.[rp0m] < (M + k)rdlé((:)) < 00,

where we used Lemma 1.4.5 in the last inequality. Consequently, it follows that
H €V, (see (1.46)), thus satisfying hypothesis (iii) of Proposition 1.4.8.

(iv) Let s, = s min(r — [|y[|, %%). By linearity of (Us,(-))(y),
(Us, H)(y) = Us, (G0 (@) A Cor™ L(r)E.[rp0.)])) ()
= kr ™ L(r) Us,E.[7501)]) (v)-

We apply Lemma 1.5.1(c) to the first term on the right hand side and Proposi-
tion 1.4.7(b) to the second term to obtain

(Us, H)(y) < —(C" = k)r~*L(r),

where C" is as in Lemma 1.5.1(c). If & < C' then (U, H)(y) < 0. Therefore, the
function H satisfies hypothesis (iv) of Proposition 1.4.8.

If we choose k < min{C; A M, C"} then the proof is complete. H

We now provide the proof of Lemma 1.5.1. It will be done in two parts. We prove
(a) and (b) together followed by (c).

Proof of Lemma 1.5.1 (a) and Lemma 1.5.1(b): Let a € (0,3) be as in Lemma 1.4.4.
Fix any r > 0 and 0 < ¢ < % We will first assume the following general statement
that for all x,v € B(0, ear) there is a C; > 0 such that

g L*(2ear) ] L(r)
L%(r) L(2ear)

G (x,v) > Che (r_dL(r)Ev [TB(OJ)]) (1.66)

We will now prove (a). Set € = 5 in (1.66) to obtain

L(ar) L(r)
L2(r) E(ar)

%(O,T) (z,v) = Cy (T_dL(T)Ev [TB(O,T)])



An application of Lemma 1.4.2(b) with the choice y = a to the functions L and L
yields part (a). We will now prove part (b). By Lemma 1.4.3, for any K > 0, there is
an 0 < ¢y < a such that

i LP(eor) L(r)

€ ——>K forallr>0.
O L2(r) Legr) ~

Choose K = (22)];401 in the above and € = £ in (1.66) to obtain

1 _
§G%(0,r)(x’v) > Mr~L(r)E,[T5(0.)]

for all z,v € B(0, $7). As ¢ < %, choosing b; = %¢* completes the proof of part (b).
To finish the proof we prove (1.66). Fix an z,v € B(0, ear). By Lemma 1.4.4,
o 1
GBon(®:0) 2 5alll 2 = v []). (1.67)

As || z — v ||< 2ear and g, is a decreasing function, we have

1 1
Sgalll o =0 1) = Sga(2ear) (1.68)

From (1.34), we have that there is a C' > 0 such that

ga(QECLT)ZO(QCGT)_d% (1.69)

Using (1.68) and (1.69) in (1.67) we have that there is a C' > 0 such that

o g —qL?(2ear) _ L*(2ear) L(r) L2 (r)
Ghom(@,0) 2 Ce™lr d—z(%ar) = C (e ‘ 720 mm)) (r = (T)) (1.70)

By Lemma 1.4.5, we have that there is a C' > 1 such that

L(r) ar
E,[mB00n] < C=——=, forallve B(0,—).
[78(0.1)] 0 0,5)

Using the above in (1.70) we have (1.66). O
Proof of Lemma 1.5.1(c): Fixr > 0,z € B(0,by7), y € A0, %,r) and s < min(r— ||

’ 9
bir

y |I, 7). Since z — E.7p(o,) is bounded above by Lemma 1.4.5, it follows from (1.64)
that U : R — R given by

U(v) = G0, (w,0) A Mr=?L(r)Ey[r5(0.)]
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is non-negative and bounded above on RY. Consequently, it follows that U € V,
(see (1.46)). As the function z = G, (,2) is harmonic at y, (see Lemma 1.6.2),
Ush(y) = 0 by Proposition 1.4.7(a). Therefore by linearity of Us(-)(y),

U U (y) = (U(U — h))(y).

By (1.47) and (1.62)

UU(y) = / / Gy ) alll 2 = 0 [)U(2) = Ciom (. 2))dvd
TB(yS B(y,s)" J B(y,s)

- GBiy,s) W 0)Jalll 2 = v NU(2) = G,y (2, 2))dvdz.
Ey[TB(yvs)] /B(O,";)mB(y,s) /(y 5) Blys) B(0,r)

As by < g, (specified in Lemma 1.5.1(b)), we have B(x,bir) C B(y, s)’'NB (0,%).
Using this and the non-negativity of U above we have

U < sy / b / Gty 1 0Vl 2 = 0 (U (2) = h(2))dvd

= "E rpoa] Gy (s 0l 2 =0 )G (2, 2)dvdz,
]E?J[TB(y,S)]/:Cblr /y73) Bly.s) B(0,r)

By choice of s, B(y,s) C B(0,r). Therefore, for v € B(y,s) and z € B(z,bir),
| v — 2z ||< 2r by the triangle inequality. Using this containment and the fact that j,,
is decreasing above we have

ja(2r)
Z/ISU(y) S - (/ Ga s (y,’U)dU) (/ Ga r (ZIZ',Z)dZ)
Ey[TB(y,S)] B(y,s) Blus) B(z,b1r) o

< - ja(2r)/ G%(o,ﬂ(% z)dz
B(x,bir)

< - Clrdi(Zr)/ GBon (T, 2)dz, (1.71)

B(valr)

for some C' > 0 by (1.33). As by < §, by Lemma 1.4.4 followed by (1.34) there is a
C' > 0 such that

o 1
[ Gapmadezg [ (o=
B(z,bir) B(z,bir)
20|
P e (E | e
e L7 — = e — 2]
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Using Lemma 1.4.2(a) above we have that there is a C' > 0 such that

L(b
/ G%(Or)(xvz) dZZC~( IT)-
B(bir) ’ L(bir)

Using the above in (1.71) we have that there is a C' > 0 such that

Lbir) - JL(2r) L(r) L(br) .
UU(y) < —Cr~@ <2T)L(b1’l“) =—-C () L) L0 L(r).

We apply Lemma 1.4.2(b) to the functions L and L on the right hand side with the
appropriate choices of y to obtain

UU (y) < —Cr~L(r),

for some C' > 0. This completes the proof.

1.5.2 Proof of Proposition 1.3.2

Recall, a € (0, 5) from Lemma 1.4.5, b; € (0, %) from Lemma 1.5.1(b) and choice of
by = 5 so that Proposition 1.3.1 holds.

Proof of Proposition 1.3.2 : Let r > 0 and z € B(0,r)¢ be arbitrary. Suppose that
x1, 22 € B(0,by7). By the definition of the Poisson kernel, for i = 1,2,

Ko (2 2) = / o (@i 0)ia(ll 2 — v [y

B(0,r)

:/A( b )G“B(o,m(xi,y)ja(ll z—y[))dy +/ G (@i y)ia(ll 2 —y [)dy
0,bar,r

B(0,bar)

So the proof Proposition 1.3.1 will be complete if we show that there is a C' > 1 such
that :

/ GEom(T1Y)alll 2 —y [Ndy < 0/ G%0.r)(T2,9)Jalll 2 =y [)dy,
A(0,bar,r) A(0,bar,r)
(1.72)
/ GBom (@, 9)da(ll 2 =y [dy < C/ GEom (@i y)ia(ll 2 =y [)dy
B(0,bar) B(0,bar)
(1.73)
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We first prove (1.72). Fix y € A(0, bor, 7). Then, using the upper and lower bounds
in (1.17) of Proposition 1.3.1, there is a C' > 1 such that

Ghom(@1,9) < Or7 L()E,y[tp0.n] < C* G, (72, 9)-
Multiplying the inequality above by j,(|| 2 — v ||) and integrating over y € A(0, byr, r),
completes the proof of (1.72).
We will now prove (1.73). By choice of by, by, it is easy to see that
B(IL’Q, bﬂ”) C B(O, bg?”) C B(I'l, (bl + b2)7’). (174)

So, using (1.14) and (1.74) we have

/ G0 (1, )y < / galll 71—y )y < / galll 21—y N dy.
B(O,bgr) B(O,bgr) B(m1,(b1 +b2)7“)
(1.75)

Further using Lemma 1.4.4 and (1.74) we have

/ galll 22—y N dy.
B(z2,bir)

N | —

1
[ Ghonandy=; [ gulllz-yl)dy>
B(0,bar) B(0,bar)

Combining the above with (1.75) we obtain

fB(xQ,blr) ga(ll 2 — vy |)dy

fB(O,bgr) G%(O,r) ($2, y)dy 1
2 fB(ml,(b1+b2)T) go([l 21 —y [)dy

fB(O,bgr) G0 (21, 9)dy

>

(1.76)

We will now bound the right hand side from below. Using (1.34) followed by
Lemma 1.4.2(a) there is a C' > 0 such that

L2(|lz2—yl])
fB(mg,bl,«) ga(ll z2 —y [)dy fB(mg,blr) i(Hm_yH)”m_dedy

— > 12(Jz1—yl)
Jo@r vy 9ol =y Dy = = fp Tl 17 Y
. o o) L{(by + bo)r) (1.77)
L(byr)L((by + ba)r)

By elementary algebra observe that for r > 0

L(byr)L((by + bo)r)  L(bi7) L(r)

bir) ) I:(r) ‘

L(
L(byr)L((by + bo)r)  L(r) L((br +b2)r) L(r) L((bs + bo)r)
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Using this identity and applying Lemma 1.4.2(b) to each of the four terms with
appropriate p, we have that there is a C' > 0 such that

fB(z2,b1r) go(ll 2 —y ||)dy o
fB(wl,(lerbg)r) Gl 1 —y Ndy —

So, from (1.76) it follows that there is a C' > 0 such that

/ GBo.n(T1,y)dy < C/ G% o) (T2, y)dy. (1.78)
B(0,bar) B(0,bar)
As z € B(0,r)¢ for any y € B(0, byr) we have
A=b) [ z[<lz—-yll<@+b) | 2]

As j, is a decreasing function we have

Ja((L+b2) [ 2 []) < Jalll 2 =y ) < Jal(L = b2) || 2 [])- (1.79)
On the other hand, by (1.33), we have

(1 — 1—bo)? L((1 —

(L) 1) _ (b HO=ba) I21) _ 50,

L((1+b2) || 2 ])

Jo((L+b2) [[ 2 ]) = (1 +b2)

for some C' > 0, where we used Lemma 1.4.2(b) with L. Now (1.73) is an easy
consequence of (1.78), (1.79) and (1.80) as indicated below,

. (1.79) .
[ Ghon@iallz =y Iy < ial0=b) 2 1) [ Gl udy
B(0,bar) B(0,b2r)

(178) .
< Gl =ba) [ = ) / G0 (220 1)dy

B(0,bar)

(1.80) .
L) || 2 1) / G0 (2, 9)dy
B(0,bar)

(1.79) ‘

<o [ Gyl syl (18
B(O,bz’!‘)

[

This completes the proof.
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1.6 Proof of Proposition 1.4.9

Recall that Proposition 1.4.9 was used to prove the upper and lower bounds of
Proposition 1.3.1. In this section we shall present the proof of Proposition 1.4.9. This
proof was communicated to us in the note [20]. We begin by proving some preliminary
lemmas. The first, Lemma 1.6.1 is an analogue of Zaremba’s cone condition (see
[51, Theorem 2.19, Chapter 4] for the original statement). Next, in Lemma 1.6.2
we show that the Green function is harmonic. Finally, in Lemma 1.6.3 we discuss
sufficient conditions for the harmonic function with Dirichlet boundary conditions to
be continuous.

Recall from (1.5) that X{* = Bgo is the geometric stable process of index «, where
{S¢}1>0 is the subordinator with Laplace exponent given by (1.4). Throughout this
section, fix d > 3, a € (0,2), r > 0 and zy € R% Denote the ball B(zy,r) by B and
its boundary 0B(xzg, 1) by 0B.

Lemma 1.6.1 For every x € 0B, P, (75 =0) = 1.

Proof. Let x € OB. By the geometry of B C R?, there exists L > 0 and a set ', C B¢
such that T, is a spherical sector of B(z, L) and —=L=l_ — €. > 0(where m(A) is

m(B(z,L))
the Lebesgue measure of A C RY). We have

Px(TB = 0) = 15(1)“?95(73 < t) > 13{(1]11[)33()(15 S Fx)

= lim G, (X}* € B(x, L)) = Cr > 0. (1.82)

where the equality between the lines follows by the rotational invariance of {X*}:>o.

Let Fo+ be the germ o-algebra corresponding to { X }>o with X§ = z. Observe
that {rp = 0} € Fo+. It follows from Blumenthal’s 0 — 1 law (see [74, Proposition
40.4] and [15, Proposition 4]) that P,(75 = 0) € {0, 1}, which combined with (1.82)
shows that P,(7p = 0) = 1, as desired. O

Recall the measure G%(z, -) from (1.12) and its density, the Green function G%(x, y).
By [74, (30.5),Theorem 30.1] and Tonelli’s theorem, one sees that

G%(z,y) / / (s,z,y)P(S; € ds)dt  for all x,y € B, (1.83)

where p(s, z,y) is the transition density of Brownian motion on R¢.
We will now prove that the Green function is harmonic. Recall the definition of
harmonic functions from Definition 1.1.1.

Lemma 1.6.2 (Harmonicity) Given x € B, G%(x, ) is harmonic on B\ {z}.
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Proof. Let D C B\ {z} be given, and let y € D. We have
B[ X5 = [ Gyl AR(XS, €2
(1.83) I o a
= p(s,x, 2)P(SY € ds) dt P, (X7, € dz)
rdJo Jo

:/ / / p(s,z, 2)Py (X7 € dz)P(Sy € ds)dt, (1.84)
o Jo Jrd

where we used Tonelli’s theorem in the last equality. Note that 7p < 75 < 00 since
{X{}i>0 is transient. By the Strong Markov property applied to 7p we have

/ / / p(s,z, 2)Py (X7 € dz)P(S) € ds)dt :/ / p(s,z,y)P(Sy € ds)dt
o Jo Jrd o Jo

(1.83)
='GY(z,y).

Combining the above with (1.84), G%(x,-) is harmonic in B \ {z}. O

Finally, we state and prove the following lemma, a sufficient condition for harmonic
functions to be continuous under Dirichlet boundary conditions. Before stating it, we
note that by [74, (30.5),Theorem 30.1] and [15, Exercise 4, Section 1], {X[*}:>0 is a
strong Feller process i.e. for every bounded measurable f and t > 0, x — E,[f(X})]
is a continuous function on RY.

Lemma 1.6.3 Let ¢ : B¢ — R be a bounded function such that ¢ is continuous at
x € 0B. Then,
,m B [6(X7,)] = ¢(x).
Proof. The following claim will be used to prove our result.
Claim: For any r > 0,

lim P[] X7 —y <7 =1 (1.85)

y—x,yeB

Assuming the claim, let ¢ be bounded and continuous at x € 9B. For any fixed
r > 0, by the triangle inequality and boundedness of ¢ we have

|E,y[6(X7,)] — o(2)] < 2Py (|| X7, — vl > 7) sup |9

+ Py (IX7, =yl <) sup [6(2) = é()].
s€B(aly—a|+r)nBe

In the above inequality we first let y — x,y € B. Then, we let  — 0. By (1.85) and
the continuity of ¢ at z, it follows that E,[¢(X7.)] — ¢(z), as desired.
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We now prove the claim. For any 0 < ¢ < ¢, define

gs(z) =P (X € B,6<s<e¢)= / P, (15 > € — 6P, (X5 € dy).

R4

Since {X{}+>0 is a strong Feller Process, gs is a convolution of a continuous and
integrable function, hence continuous. Furthermore, as 0 | 0, gs decreases to the
function g(y) = P, (75 > €).

Thus, g is an upper-semicontinuous function, being the decreasing limit of a
sequence of continuous functions. Furthermore, g(z) = 0 by Lemma 1.6.1. By the
definition of upper-semicontinuity,

0= g(x) > limy,9(y) > limy s yepg(y) > lim, . cpg(y) > 0.

Thus, lim,_,, g(y) = lim,_,, P,(75 > €) = 0. Now, if r > 0 is fixed, then

Pl X5, = wll< r) 2 By (oo | X5 = X < rirm < o)

0<t<e

> P, (maX | X7 — X§ < r) —P, (15 >¢))

0<t<e

=Py (max | X3 |l< T) — P, (15 > ¢)

0<t<e

Letting y — x,y € B followed by € — 0, we obtain the proof of (1.85), as desired. [

Now we are ready to prove Proposition 1.4.9. We begin with the proof of Proposi-
tion 1.4.9(a).

Proof of Proposition 1.4.9(a). Fix x € B. We will first show that G%(z,-) is continu-
ous in B\ {x} using [53, Theorem 1.4]. Let y # z,y € B and v’ = min{||y — ||, ||r —
yll, 3}. Then, B(y,r’) C B, hence G%(x,-) is harmonic in B(y,r’) by Lemma 1.6.2.

We will now verify that the hypotheses of [53, Theorem 1.4] hold with the choice
K(y,h) = ja(h), where j, is the jump kernel defined in Section 1.3. Hypotheses (K1)
and (K2) hold since { X} }+>0 is a symmetric Lévy process, while (K3) holds by the
jump kernel bound (1.33). Applying [53, Theorem 1.4] to G%(z,-) in the ball B(y, '),
it follows that G%(x,-) is continuous at y, as desired.

We will now show that G%(x, -) is continuous on dB. Suppose that z € 9B. Let B’

be a larger ball that contains B so that z € B'. As { X/ }+>0 is transient, 75 < 75 < 00
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almost surely. For all y € B we have

%/(.f,y)

(123)/ / p(s, z,y)P(Sy € ds)dt
/ / p(s,z,y) Sedsdt—i—/ / p(s, z,y)P(Sy € ds)dt

=Gp(z,y) + E.[GR (X7, )],

where we used (1.83) and the strong Markov property for 75 in the last equality.

We let y — z,y € B on the both sides of the above equality. Since z € B’ it follows
from the first part of this proof applied to the ball B’ that G%,(x,y) — G%/(x, z). By
the same assertion and Lemma 1.6.3, it follows that

jim B |G (X2, y)] = G (@, 2).
Thus, lim,_,, yep G%(z,y) = 0. On the other hand, clearly G%,(x,2') = 0 for 2’ € B°.
It follows that G%(x,-) is continuous on 0B.

That G%(x, -) is continuous on B is trivial since it is identically zero in this region.
This completes the proof of the proposition. n

We will now prove Proposition 1.4.9(b).

Proof of Proposition 1.4.9(b). Let My = Eo[Tp(,s] for s > 0. Then M, < oo for all
s > 0 by Lemma 1.4.5. Let f(x) := E,[r5]. Note that f is bounded on B. Furthermore,
by the Markov property,

B
E,[m3] = 2 / E,[r]dt < 2M2. (1.86)
0

We will first prove that f is continuous in B. Fix # € B and let r(z) > 0 be such
that B(z,r(x)) C B. We will show that f coincides with a uniform limit of continuous
functions in a neighbourhood of = and is therefore continuous. To do this, start with a
decreasing sequence {b,,},>1 such that b; < r(x) and b, — 0. For fixed n > 1, clearly
Po(TB@bn) <€) = Po(TB@p,) = 0) = 0. Thus, there exists ¢, > 0 small enough such
that

1
]P)ZD(TB(:L‘,bn) S Cn) < —. (187)
n

Since b, — 0, the above condition forces ¢,, — 0.
We will now prove that

E,[f(X:)] = f(y) uniformly in y € B(z,r(x)). (1.88)
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To prove this, for any n > 1 and y € B(z,r(x)) we have

|f(y) =By [f(Xo )]l = |f(y) — By [f(X0); TByba) > nl — Ey[f (X )5 TByn) < Cal
< f(y) = Ey[f (X)) b > Cnll + [Ey[f(XE): TRy, < Cnl
=1 + L. (1.89)

Note that I < 2= by (1.87). We shall now bound I;. By the definition of f,

-[1 - ‘Ey[TB; 7—B(y,bn) > Cn] + Ey[TB; 7_B(y,bn) S Cn] - ]Ey[EXg‘n [TB]; 7—B(y,bn) > Cn”

< |Bylm5 — Exg [78); TBb. > Cnl| + [Eylm85 TG0, < )|
2

M
<co + E, T3P (TB(ybn) <€) < Cn+2 n’“ .

where we used the Cauchy-Schwarz inequality in the second last inequality, and (1.39)
and (1.87) in the last inequality. By the above bounds and (1.89),

2M? + M,
n

[f(y) = Ey[f(XE)]] < en + for all y € B(z,r(x)).
From here, (1.88) follows. Furthermore, by the strong Feller property, y — E,[f (X )]
is continuous. It follows that f is continuous at every x € B.

Now, we will prove that f is continuous in dB. Let x € 0B. Pick a ball B’
containing B so that x € B’. By the first part of this argument, y — E,[rp/] is
continuous at x. However, by the strong Markov property applied to 75, for y € B we
have

Ey[TB] = Ey[TB/] _Ey[EX-?‘B [TB/H. (190)

On both sides, we let y — x,y € B. We have E,[75] — E,[75/] by the first part of
this argument. Further, by the same assertion and Lemma 1.6.3 we have

Ey[Exe  [78]] = Eo[Exe [78]] = Eu[7s].
Combining this with (1.90), lim,_,, ,eg E,[75] = 0. Since f =0 on B¢, We have

shown that f is continuous on dB. Finally, since f = 0 on B', it follows that f is
continuous everywhere, as desired. O
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Chapter 2

The conformal walk dimension of
geometric stable processes

Recall the geometric stable processes from (1.5). In this chapter, we will define the
notion of conformal walk dimension and prove that it is infinite for any geometric
stable process.

Recall the elliptic Harnack inequality from Theorem 1.1.2. The parabolic Harnack
inequality(PHI) is a generalization of the EHI in the following sense: the EHI only
constrains the behaviour of a stochastic process in space, while the PHI constrains
the joint space-time behaviour of the process and therefore has stronger implications
when it holds. A natural question is to ask how the inequalities are related.

In this direction, Murugan and Kajino[54] showed that one can relate the EHI
and PHI for symmetric diffusion processes by suitable reparametrisations of time and
space (see Theorem 2.2.1). Roughly speaking, if the EHI holds then for any ¢ > 0, the
PHI with space time scaling r — 727¢ can be made to hold by a reparametrisation. In
the language of the same paper, this is equivalent to the ”conformal walk dimension”
of such a process being equal to 2.

This characterisation can be used to show the stability of the EHI for symmetric
diffusion processes, as a consequence of the stability of the PHI(see Proposition 2.2.5).
One can ask if the same strategy works for symmetric jump processes, given that a
characterisation of PHI(/) given by Chen, Kumagai and Wang[26] exists in such a
setting.

Our aim in this chapter is to show that such a strategy fails, by proving that
the conformal walk dimension of any geometric stable process is infinite. That is,
geometric stable processes can not be made to satisfy the PHI with space time scaling
r? for some 8 > 0 even after a reparametrisation of space and time. Combining this
with Theorem 1.1.2 completes the main objective of the preprint [2] i.e. showing that
geometric stable processes are a "barrier” between characterisations of the EHI and
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the PHI.

We begin by defining the problem in Section 2.1. In Section 2.2 we mention some
literature, motivate the main problem of this chapter and provide the main idea of the
proof. In Section 2.3 we state a key proposition and prove our main result assuming it.
The key proposition is proved in Sections 2.4 with the help of additional propositions
which are proved in 2.5 and 2.6 respectively.

2.1 Main result

Throughout this subsection, we fix o € (0,2) and d > 3, and let m denote the Lebesgue
measure. For defining the notion of the conformal walk dimension, we will require
several preliminary definitions. We first define the jump kernel for the geometric
stable processes of index «a, a € (0,2), {X;}+>0 and the corresponding Dirichlet
form associated with it. Then, we will define metric-measure-Dirichlet(MMD) spaces
and the notion of quasisymmetric maps. After this, we will provide descriptions of
admissible measures and caloric functions. Based on these, we will provide a precise
definition of the conformal walk dimension and state our main result, Theorem 2.1.4.
All integration, unless specified otherwise, is performed with respect to the Lebesgue
measure.

To define the Dirichlet form associated to { X }+>0, and the corresponding metric-
measure-Dirichlet spaces, we will need some preliminaries. Let (X, d) be a Polish space
(i.e. a complete separable metric space). Denote the open ball of radius r > 0 around a
point x € X by By(x,r). In addition, we will assume that (X, d) is locally compact and
uniformly perfect (i.e. there exists a constant C' > 0 such that B(z,r)\ B(z, §) # 0
for all z € X, > 0 such that B(z,r) # X).

Let © be a Radon measure on (X, d) with full support. That is, u(K) < oo for
all K C X compact, and pu(U) > 0 for all U C X open. Let L?(X, 1) be the set of
all (p-a.e. equivalence classes of) functions f such that [ f(z)*du(z) < co. For any

fo9 € DX ) Tet (f, 9) i = [y f(@)g(@)du(e) and | flzcem = (s s x -

Consider a non-negative definite symmetrlc bilinear form
&:D(&)x D(&)— R,

with D(&) being a dense subset of L?(X, ). We say that (&, D(&)) is closed if D(&)
is a Hilbert space under the norm

1l = /EG )+ 1B (2.1)
is Markovian if max{f,0} A1 € D(&), and
& (max{f,0} A1, max{f,0} A1) < &(f, ),
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for all f € D(&), and is said to be regular if D(&) N C.(X) is dense in both the
normed spaces (D(&), || - |l&) and (Ce(X), || - ||oo). We call a non-negative definite
symmetric bilinear form which is closed, Markovian and regular, a symmetric reqular
Dirichlet form. We refer the reader to [33] for a detailed study of Dirichlet forms.

We will now define the Dirichlet form associated to the geometric stable process of
index a, { X} }+>0. Recall its jump kernel j, from Section 1.2.2.

Definition 2.1.1 ([33, Section 1.1]) The Dirichlet form corresponding to {X;*}i>o is
defined by

E(f9) = /Rd Rd(f(l’) — fw)(g(@) = gW)jalll © =y |)dady for all f,g € D(E),

where D(&%) is the closure of C*°(R®) (compactly supported smooth functions on R?)
in L*(R%, m) under the norm

e = ([ [ 0@ = rPiall = oy + [ stapas)

We remark that an alternate definition of &% can be given using the Fourier
transform. Let S(R?) denote the space of Schwartz functions on R%. For f € S(R?),
we define

88,5 = [ IFOPog(1+ I

where

Fl6) = am s [ oy

is the Fourier transform of f € S(R?). This can be extended to f € D(£%) by a
density argument, where D(&®) is as in Definition 2.1.1. By construction, (&%, D(&%))
is a regular symmetric Dirichlet form. For a proof that the above definitions coincide,
we refer the reader to [21, (2.2.9),(2.2.11), Section 2.2.2].

A metric-measure-Dirichlet (MMD) space is a uniformly perfect, locally compact
Polish space (X, d) equipped with a Radon measure p on X having full support and a
regular Dirichlet form (&, D(&)) on L*(X, u). We denote a MMD space collectively
by (X,d,u, &, D(&)). We will now define the notion of quasisymmetry as in [50,
Definition 3.1].

Definition 2.1.2 (Quasisymmetry) Let (X, d) be a metric space and 0 be another
metric on X. For a homeomorphism n : [0,00) — [0,00), we say that 0 is n-
quasisymmetric to d if

0(x,a)
0(x,b)

d(z,a)
< _—— .
_n<d(x,b)> forall x,a,b € X,a #b
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We say that 0 is quasisymmetric to d if there exists n : [0,00) — [0,00) such that 0
18 m-quasisymmetric to d. The set of all metrics quasisymmetric to d is called the
conformal gauge of d and is denoted ¢ (X,d).

We refer the reader to [44, Chapter 10] for a review on the notion of quasisymmetry.

The descriptions of admissible measures, time-changed MMD spaces and caloric
functions will now be provided. We refer the reader to Definition 2.3.1, Definition 2.3.2
and Definition 2.6.1 for precise definitions of these concepts.

A measure v is admissible with respect to an MMD space (X, d, u, &, D(&)) if
v does not charge sets of 1-capacity zero and keeps the Dirichlet form & essentially
unchanged. We denote the set of admissible measures by <7 (X, d, u, &, D(&)).

Given an MMD space (X,d, u, &, D(&)), every choice of d' € #(X,d) and v €
A (X,d, i, &, D(&)) can be used to define a changed MMD space (X, d,v,&,, D(8,)).
We refer the reader to [33, Chapter 6] for more details on transformations of Dirichlet
forms.

Remark 3 By [/4, Proposition 10.6/, d € #(X,d) and for any 0 € _7(X,d),
J(X,0)= ¢ (X,d). Furthermore, by [21, Theorem 5.2.11], p € o (X,d, pu, &, D(&))
and if v € A (X,d,u,&,D(&)), with the time-changed MMD space denoted by
(X,d,v,8,,D(&,)) then

(X, d, 1, &,D(E)) = o (X,d,v,E,,D(&,)).

Given a,b € R, a < b and U C R? open, a function u : (a,b) x U — R is caloric if
u is a weak solution of

— =Zu, on (a,b) xU. (2.2)

Here, .Z is the infinitesimal generator of (&, D(&)), which is a negative-definite
self-adjoint operator on D(.%) C L?(X, i) satisfying

§(7.9) == [ (Z5@)a@dn(a).  forall 1.9 € D(2)

Remark 4 There are various definitions of caloric functions in the literature. For
example, caloric functions are also called space-time harmonic because they can be
defined in a fashion similar to how harmonic functions are defined in Definition 1.1.1.
We refer to [26, Definition 1.13] for the precise details. On the other hand, our
definition is an appropriate weak formulation of (2.2). Another definition of caloric
functions, found in [7, (2.2), page 492] (where caloric functions are referred to as
solutions of the heat equation”) converts the weak formulation into an integral equation.
For more discussions on the definition of caloric functions, we refer the reader to [7,
Section 2.2].
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The parabolic Harnack inequality for (X, d, u, &, D(&)) is said to hold with dimen-
sion 8 > 0 (denoted by PHI(3)) if there exist 0 < C} < Cy < O35 < Cy < 00, C5 > 1
and d € (0, 1) such that for all z € X, r > 0,a € R and non-negative bounded function
u which is caloric on (a,a + Cyr?) x B(x,r),

esssupg_u < Csessinfg, u, where (2.3)
Q_ = (a4 CirP a+ Cor®) x B(z,6r), Q4 = (a+ Csr’ a+ CyrP) x B(z,dr).

Remark 5 The definition of PHI(S) used here admits generalizations and variations
in other articles. For example, one can define PHI(T) for any increasing scale function
7 : (0,00) — (0,00) that satisfies the following scaling condition : there exists
0< 81 <[y <ooand C >1 such that

- (5)& SR (5)52
r T(r) r
forall R > r > 0. Qur definition coincides with the definition of the weak parabolic Har-
nack inequality PHI(T) defined in [5, Section 3.1]. In the same paper, the strong version
of PHI(T) is also defined, which demands that for every choice of Cy,Cs,C5,Cy >0
and § € (0,1), there is a Cs > 0 such that (2.3) is satisfied for alla € R,z € R4 r >0
and u caloric on (a,a + Cy7(r)). A further restriction, PHI" (1) may be found in [20,
Definition 1.15(i)]. In particular, we use the weakest form of the parabolic Harnack

inequality in the literature, and Theorem 2.1.4 would continue to hold even if the
definition of the inequality were changed to a stronger form.

We are now ready to define the notion of conformal walk dimension and state our
main result.

Definition 2.1.3 (Conformal walk dimension) The conformal walk dimension of
an MMD space (X,d, u,&, D(&)) is defined as

d6 € X, d),ve d(X,dnud&, D&,
dimcw<x,d,u,£,p<g>>:inf{5>o‘ S (X.d)w € (X, dp <>>}’

(X,0,v,6,,D(8,))) satisfies PHI(3)

where inf () := +00. We now state the main result of this chapter.

Theorem 2.1.4 (Conformal walk dimension of geometric stable processes)
Let m be the Lebesgue measure on R% d >3 and a € (0,2). Then,

dimCW(Rd, |-, m, & D(EY)) = +oc.
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2.2 DMotivation and history

We shall divide this section into three parts. In Section 2.2.1 we shall briefly review
the wide literature on the EHI. In Section 2.2.2, we shall discuss the motivation for the
main result. Finally, in Section 2.2.3 we conclude with an overview of Theorem 2.1.4.

2.2.1 Literature on the PHI

The PHI, like the EHI, is an important inequality in the fields of partial differential
equations and probability theory. We refer the reader to [52] for a survey on the PHI.
Throughout the rest of this section, PHI will refer to the inequality PHI(2), where
PHI(p) is defined in Section 2.1.

The PHI was first proved to hold for the Laplacian by Pini [70] and Hadamard
[42] independently. A suitable reformulation of their result is as follows : there exist
constants 0 < C; < Cy < O3 < Cy < 00,05 > 1, and 6 € (0,1) such that for every
ro € R% a € R, 7 > 0 and bounded non-negative function u : (a, a+Cyr?) x B(zg,r) —
R satisfying % = Au, we have

supu < Csinfu
Q- QT
where

Q™ = (a+ Cir* a+ Cor?) x B(wg,0r) QF = (a+ Csr?, a + Cyr?) x B(xy, o).

Note that the above formulation is equivalent to PHI(2). As with the EHI, an
improvement of this result was found by Moser[68], who proved that the PHI also
held for operators of the form

A=y L (a@%) (2.4)

’Lj_

where (a;;),1 < 4,7 < n is a uniformly elliptic bounded function on R?. When
(a;j) = I, the operator above is the Laplacian A.

As an application of Moser’s PHI, we state the celebrated result of Aronson [1]:
for any fundamental solution p;(z,y) of the equatlon = Au in R? x [0, T] where
A is of the form (2.4), there exist constants C1, ¢y, Cg, 02 depending only upon the
ellipticity constants of (a;;),1 <4,j <n and T such that

o (e 2o < Co o (o Jr =l
Py p 1 7 pe\x, Yy mz p 2 ;
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for all z,y € R and ¢ € [0, T]. That is, the heat kernel corresponding to the semigroup
associated to A satisfies Gaussian-type estimates and the proof uses the PHI.

The task of finding characterisations of the EHI and PHI in various settings is a
long-standing question. In particular, characterisations or sufficient conditions that
prove stability of the inequalities are desirable. To define stability, suppose that
(&, D(&)) is a Dirichlet form (possibly satisfying additional assumptions) on a metric
space (X,d) which is perturbed to (&, D(&”)) so that there exists C' > 1 such that

C'E(f,9) < &'(f,9) < CE(f,9)

for all f,g € D(&). Suppose that (&, D(&)) satisfies either the EHI (see Remark 1) or
the PHI. Then, does (&, D(&")) also satisfy the same inequality? Note that Moser’s
results show that the EHI and PHI are stable around the Dirichlet form associated to
the Laplacian.

We will now discuss some notable characterisations of the PHI. A major advance-
ment in the understanding of the PHI came via the characterisations of Grigoryan|34]
and Saloff Coste[73] for second order differential operators on smooth manifolds. It
was proved that the PHI is equivalent to a family of Poincaré inequalities and a volume
doubling condition on the manifold. Each of these is stable under the perturbation
of Dirichlet forms, hence the stability of the PHI follows. Further extensions of the
same characterisation were found on graphs by Delmotte [30] and on general metric
measure spaces by Sturm [80]. In particular, a corollary of the former result is that
the PHI is stable under rough isometries of graphs.

Until this point, it was unclear whether the EHI was equivalent to the PHI or not.
A remark by Grigoryan|[34, pages 75-76] claimed the existence of a two dimensional
manifold over which a Brownian motion satisfies the EHI but not the PHI. The first
explicit example of diffusions which satisfied the EHI but not the PHI were given by
Barlow and Bass in [3]. These diffusions were constructed on generalized Sierpinski
carpets, and it was proved that they satisfy the PHI but with a distinct space-time
scaling given by W(t) = t# At where 8 > 2. This is incompatible with the usual
PHI. In particular, this work established that the questions of characterisations and
stability for the EHI and PHI are distinct.

The condition on the space time scaling was relaxed further by Barlow, Grigoryan
and Kumagai [5], where the inequality PHI(V) is defined and proven to be equivalent
to heat kernel estimates and W : R, — R, is only required to be a continuous
increasing bijection such that for some C7,Cy > 0 and [y > 31 > 1,

c (?)Bl < i((f)) <c, (?)62 (2.5)

for all R > r > 0. Under the same assumptions on ¥ in a similar setting, Grigoryan,
Hu and Lau [37] prove that heat kernel estimates are equivalent to a number of

o1



conditions, some of which are stable under bounded perturbations. When combined,
the results of the above papers show that PHI(W) has stable characterisations on a
metric measure space with volume doubling and reverse volume doubling equipped
with a strongly local Dirichlet form.
The study of the PHI for non-local Dirichlet forms was first seen in the context of
"stable-like” processes. The infinitesimal generators of such processes are of the form
n(x, h)

L) = [ (a4 1) = o) = ) W)

for some o € (0,2), where n(z,h) = n(x,—h) and ¢; < n(z,h) < ¢y for some
¢1,02 > 0. Chen and Kumagai (see [22, Proposition 4.3]) show that PHI(«) holds,
which is then used to prove heat kernel estimates. Thus, PHI(3) is stable under
bounded perturbations of the Dirichlet forms associated to a-stable processes. Further
inequalities of the type PHI(W) were proved for mixtures of stable processes by Chen
and Kumagai [23], where U satisfies the assumption (2.5).

The stability of PHI(V) for a large class of nonlocal Dirichlet forms on metric
measure spaces was proved by Chen, Kumagai and Wang [26]. They provide many
equivalent conditions for PHI(W), where U satisfies (2.5) with the relaxation Sy >
B1 > 0, under the only assumptions that the space satisfies volume doubling and
reverse volume doubling.

2.2.2 Motivation

The conformal walk dimension arises from the need to connect the stability of the
EHI to the stability of the PHI. While much is known about the latter question as
was described in the previous section, the former question was solved only recently by
Barlow and Murugan[6]. We refer the reader to Section 1.2.1 for more information.

The starting point of this work is Kajino and Murugan’s characterisation of the
EHI for MMD spaces with strongly local Dirichlet forms. We shall now make some
preliminary definitions before stating their main result.

Let (X,d, u, &, D(&)) be an MMD space(recall the definition of an MMD space
from Section 2.1). We first define a strongly local Dirichlet form as in [50, Page 12,
Section 2.1]. For f € D(&), let supp,,[f] denote the smallest closed ' C X such that
S X\F | f|duw = 0 (This exists since the topology on X possesses a local countable base).
We call (&, D(&)) strongly local if &(f,g) =0 for all f,g € D(&) such that supp,[f]
and supp,, [g] are compact, and supp,[f — alx] Nsupp,[g] = 0 for some a € R.

A metric space (X, d) is said to be metric doubling if, for some N € N, for every
o € X and r > 0 we can find 1, ...,xy € B(zg,r) such that

By(zg,7) C Ui]ile(xi,r/Q).
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We now define the EHI for MMD spaces as in [50, Definition 2.4]. For a Dirichlet
form (&, D(&)), let (&., D(&.)) denote the extended Dirichlet space of (&, D(&)) as
in [33, Theorem 1.5.2]. A function h € D(&,) is said to be &-harmonic on an open set
UcCXif

&(h, f) =0 for all f e D(&)NC.(X) with supp,[f] C U.

The MMD space (X, d, u, &, D(&)) satisfies the EHI if there exist C' > 1 and ¢ € (0,1)
such that for all zy € X, > 0 and non-negative h € D(&,) that is &-harmonic on
By(zo,r) we have

h(z) < Ch(y), for p-almost all z,y € By(xo, 7).

We observe that every harmonic function lifts to a caloric function. More precisely,
if h is harmonic on By(z, ), then u(t,z) = h(x) is caloric on (a,b) X By(z,r) for all
b > a. This immediately shows that PHI(/) implies the EHI for all 5 > 0.

We are now ready to state the main result in [50]. Recall the definition of the
conformal walk dimension d., from Definition 2.1.3.

Theorem 2.2.1 ([50, Theorem 2.10]) Let (X,d, u, &, D(&)) be an MMD space where
(&, D(&)) is strongly local, and let d., denote its conformal walk dimension. Then
the following are equivalent :

(a) (X,d,u, &, D(&)) satisfies the metric doubling property and EHI.
(b) deyw < 0.
(c) dew = 2.

Note that the equivalence of (a) and (b) is a corollary of the main result in [6](see
also [54, Theorem 4.9]). The techniques used by the authors to prove the above
theorem heavily use the strong locality assumption on the Dirichlet form, which
corresponds to a symmetric diffusion process on metric measure spaces. This leads
them to ask if the above theorem continues to hold for MMD spaces with non-local
Dirichlet forms, such as those corresponding to symmetric pure jump Lévy processes
on R?. We state their version of the problem.

Problem 2.2.2 (/50, Problem 7.1]) Does d.,, < oo characterise the EHI for symmetric
Jump processes?

The conclusions of Theorem 1.1.2 and Theorem 2.1.4, when combined, answers
Problem 2.2.2 in the negative.

We shall now prove three propositions that motivate the definition of the conformal
walk dimension. Recall the set of quasisymmetric metrics 7 (X, d) from Definition 2.1.2,
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and the set of admissible measures o7 (X, d, u, &, D(&')) and time-changed MMD spaces
from Section 2.1. The first of the propositions states that the EHI is invariant under
quasisymmetric changes of metric and admissible changes of measure.

Proposition 2.2.3 (/50, Lemma 4.8]) Let (X,d,pu, &, D(&)) be an MMD space. For
any v € A (X,d,pn, &, D(&)) and d € J(X,d), the MMD space (X,d,u, &, D(&))
satisfies the EHI if and only if the time-changed MMD space (X,d',v,&,, D(&,)) does.

Proof. cf. [50, Lemma 4.8]. Note that the proof does not use the strong locality of
(&, D(&)). O

Recall the definition of quasi-symmetry from Definition 2.1.2, and the definition
of PHI(f) from Section 2.1. The second proposition states that if an MMD space
satisfies PHI(3) then there is a quasisymmetric change of metric under which the
changed MMD space satisfies PHI(5") for any 5’ > 5. This motivates the choice of
the infimum in the definition of the conformal walk dimension (see Definition 2.1.3),
and therefore the challenge in Theorem 2.2.1 lies in reducing the value of 5 for which
a time-changed MMD space satisfies PHI(3).

Proposition 2.2.4 Let (X,d, u, &, D(&)) satisfy PHI(B) and o € (0,1] be arbitrary.
Then, the metric d,(x,y) = d(z,y)* is quasisymmetric to d and the MMD space
(X, do, 1, &, D(&)) satisfies PHI(G/a).

Before we begin the proof, we note that o € (0, 1] is only required to ensure that
d is a well-defined metric on X. We will only use the assumption o > 0 in the proof.

Proof. Let n(x) = z®. Then, n : [0,00) — [0,00) is a homeomorphism and by
Definition 2.1.2, it is clear that d,, is 7-quasisymmetric to d. Hence, d,, € J(X,d) and
(X, do, 1, &, D(&)) is a well defined MMD space.

Let Cy,i=1,...,5and 6 € (0,1) be constants such that PHI(S) holds i.e. (2.3)
holds with this choice of constants for (X, d, u, &, D(&)). We will now show that
(X, do, 1, &, D(&)) satisfies PHI(/a) with the same constants C;,i = 1,...,5 and
§ =

Let z € X,r > 0,a € R be arbitrary and u be caloric with respect to (X, d,, i, &, D(&))
on (a,a+ CyrP/®) x By, (z,7). By the definition of caloricity (see Section 2.1 for an in-
formal definition and Definition 2.6.1 for a rigorous definition), u remains caloric on the
same domain with respect to (X, d, u, &, D(&)). Further, since By, (x,r) = By(z, /%),
u is caloric on (a,a+ Cy(r=)?) x By(z,r/*). Applying (2.3) to u with the choice 7/,

esssupg u < Csessinfg+u,
where

Q_ = (a+Cyr?®, a+CorP/®) ><Bd(x,57"é),QJr = (a+CsrP/%, a4 CyrP/?) de(x,&’é)
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However, observe that By(z,dr'/®) = By, (z,6'r). In particular,

esssupg u < Csessinfg+u, where
Q_=(a+ CyrPle a + OQTB/Q) X By, (z,0'r)
Q4 = (a+ Csr?* a+ Cur?/*) x By (x,0'r)

Thus, we have shown that (X, d,, u, &, D(&)) satisfies PHI(8/«). O

The final proposition shows how Theorem 2.2.1 proves the stability of the EHI
using the stability of PHI(/3). A few inequalities are required for the proof which we
leave the reader to refer to. These are volume doubling(see [50, Definition 1.7]), the
Poincaré inequality PI(3) (see [50, Definition 4.3(i)]) and the cutoff-Sobolev inequality
CS(B) (see [50, Definition 4.3(iii)]).

We are ready to state the proposition.

Proposition 2.2.5 Let the EHI hold for (X,d,u, &, D(&)), where (&,D(&)) is a
strongly local form. Suppose that (&', D(&)) is another strongly local Dirichlet form
such that for some constants cy,co > 0,

Cléa(fvf) S 5l(f7f) S 02£(f7f)
for all f € D(&). Then, (X,d,u, &, D(&)) satisfies the EHI.

Proof. By (a) = (c) of Theorem 2.2.1, there exists ' € &7 (X,d, u, &, D(&)) and
d € #(X,d) such that (X,d, 1/, &, D(&)) satisfies PHI(3) for some 2 < § < co. By
[50, Theorem 4.5, (X, d’, ') satisfies volume-doubling and (X, d’, i/, &, D(&)) satisfies
PI(B) and CS(B) . The inequalities PI(3) and CS(5) also hold for (X, d’, i/, &', D(&))
by [7, Lemma 2.18]. Hence,(X,d', i/, &, D(&)) satisfies PHI(3) by [50, Theorem 4.5],
and therefore the EHI.

Now, since d € Z(X,d) and p € &/ (X,d', i, &', D(&)) by Remark 3, the MMD
space (X, d, u, &', D(&)) also satisfies the EHI by Proposition 2.2.3. ]

2.2.3 Overview of the proof of Theorem 2.1.4

We shall now discuss the main idea behind the proof of Theorem 2.1.4. The theorem
states that the conformal walk dimension of the MMD space corresponding to the
geometric stable process is infinite. In other words, it is not possible to change the
metric quasisymmetrically and the measure admissibly in such a manner that the
resulting MMD space satisfies PHI() for any 5 > 0. Our proof technique is novel
since we demonstrate the first example of a process with infinite conformal walk
dimension.
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Let m be the Lebesgue measure on R4 d > 3 and a € (0,2) be fixed. Let
(&%, D(&)) be as in Definition 2.1.1. Recall from Section 2.1 that the MMD space
corresponding to the geometric stable process of index a, { X };>0 is given by (R?, || -
|,m, &, D(&*)). Note that (R? || - ||) satisfies the metric doubling property (see
Section 2.2.2 for the definition).

We shall now explain the role of Proposition 2.3.3, which is the key proposition
used to prove Theorem 2.1.4. The proof of Theorem 2.1.4 proceeds by contradiction.
Suppose that de, (R4, || - ||, m, &, D(£%)) < oo. Then, by Definition 2.1.3, there exists
a time-changed MMD space (R%,d, u, &,, D(&,,)) (see Section 2.1 for the definition of
a time-changed space) which satisfies PHI(3) for some 8 > 0. Now, Proposition 2.3.3
compares the volumes of balls in (R?, || - ||) under the measure p. The proof of the
theorem follows by showing that this comparison contradicts the metric doubling
property of (R?, | - ]).

The proof of Proposition 2.3.3 uses two auxiliary propositions. In order to
state these propositions, we require the definition of capacity between sets. Let
(X,d,u, &, D(&)) be an MMD space (see Section 2.1 for the definition). For disjoint
Borel sets A, B C X such that A is compact, define

Fs(A,B) ={¢ € D(&) | supp(¢) C B, ¢ =1 on a neighbourhood of A}. (2.6)
The capacity between A and B is defined as
capg(A, B) =inf {&(f,f) : [ € Fs(A,B)}. (2.7)

Proposition 2.4.1 is an estimate on the capacity between concentric balls in the
MMD space (R%, || - ||, m, &, D(&*)). On the other hand, Proposition 2.4.1 contains
two implications of PHI(3) for an MMD space (X, d, u, &, D(&)). The first of these is
a volume doubling condition : there exists a constant Cyp > 0 such that for every
x € X,r >0 we have

p(Ba(x,2r)) < Cyppu(Ba(z, 7)),

The second is a capacity estimate between concentric balls in the MMD space. The
proof of Proposition 2.3.3 follows by a computation after combining these two results.

Recall the jump kernel j, of the geometric stable process from Section 1.2.2. The
proof of Proposition 2.4.1 is a standard computation using only the estimate (1.33) for
Ja- While the lower bound follows using a simple inequality, the upper bound follows
by some computations after the choice of a specific cut-off function.

Prior to overviewing the proof of Proposition 2.4.2, we define the notion of a heat
kernel. Recall the infinitesimal generator £ of (&, D(&)) from Section 2.1. The
associated semigroup operator on L*(X, p) is given by {P,};>0, P, = e 4. For any
V C X open, let (D(&))v be the closure of D(&) N C.(V) under || - |4 (see (2.1) for
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the definition). By [33, Theorem 4.4.3|, the tuple (&, (D(&))y) is also a Dirichlet form,
whose infinitesimal generator and semigroup will be denoted by £V and {P} };>¢
respectively.

A family of non-negative Borel functions {p;}i~0, i : X x X — [0, 00) is called a
heat kernel for the semigroup { P, };>q if, for all ¢ > 0 and f € L*(X, m),

PA@) = [ ple.)fdn). or prac. o € X.

To prove Proposition 2.4.2, we first show the existence of a heat kernel for the
semigroup { P }+>o assuming that PHI(/) holds. Furthermore, we show that the heat
kernel satisfies some lower and upper bounds (Lemma 2.6.3). The lemma is proved by
first showing that if PHI(3) holds, then the semigroup {P;};>¢ is ultracontractive i.e.
for all f € LY(X,u) and p-a.e. z,

Fif () < Clfllzroxm

for a constant C' independent of f. The existence of a heat kernel now follows by
the argument of [26, Proposition 3.1], while the rest of the proposition follows using
arguments from [26, Proposition 3.1] and [4, Theorem 2.3].

To show Proposition 2.4.1(a) using Lemma 2.6.3, we use a non-local version of
an argument in the proof of [50, Theorem 4.5], which uses PHI(/) and the heat
kernel lower bound Lemma 2.6.3(c) to compare the volumes of concentric balls. Once
Proposition 2.4.1(a) is known, the proof of Proposition 2.4.1(b) follows using the
numerous implications of PHI(5) proved in [26] and [25].

2.3 Proof of Theorem 2.1.4

In this section, we shall prove Theorem 2.1.4 with the help of a key proposition,
Proposition 2.3.3, whose proof is deferred to Section 2.4.

Let (X, d, u, &, D(&)) be an MMD space (see Section 2.1 for the definition). Recall
the norm || - |5 from (2.1). Given A C X Borel, the 1-capacity of A is defined as

cap;(A) = inf {||f||Z, : f > 1 p-a.e. on a neighbourhood of A} . (2.8)

Prior to stating our key proposition, we provide precise definitions of admissible
measures and time-changed MMD spaces as in [50, pages 15-16]. The notion of
quasi-closed sets is required in order to define admissible measures. An increasing
sequence of closed subsets {F}}x>1 of X is called a nest if

U {feD(&): f=0 pae. on F}

k>1
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is dense in (D(&), || - ||&)- A set D C X is called quasi-open if there is a nest {Fj}x>1
such that Fp N D is open relative to Fy for each £ > 1. A set C' C X is called
quasi-closed if C* is quasi-open.

Definition 2.3.1 (Admissible measures) A Radon measure v is admissible with
respect to (X,d,p, &, D(&)) if it is smooth (v(A) = 0 for all Borel A such that
capi(A) = 0), and it has full quasisupport (cap1(X \ F)) = 0 for all quasi-closed F
such that v(X \ F') = 0).

We now provide the rigorous definition of a time changed MMD space. Recall
J(X,d) and #(X,d, p, &, D(&)) from Section 2.1. For a Dirichlet form (&, D(&)),
let (&, D(&)) denote the extended Dirichlet space of (&, D(&)) as in [33, Theorem
1.5.2].

Definition 2.3.2 (Time changed MMD space) Given v € o/ (X, d, 1, &, D(&))
and d' € #(X,d), define D(&,) = L*(X,v) N D(&.), and define &,(f,9) = &(f,9)
for all f,g € D(&,). The tuple (X,d',v,&,,D(&,)) is the time changed MMD space.

We are now ready to state our key proposition. The MMD space (R% || - ||
,m, & D(&Y)) is denoted by M, where (8%, D(&*)) is as in Definition 2.1.1. Recall
the function L from (1.16) and the definition of PHI(5) from Section 2.1.

The volume doubling property of the underlying measure was proven to be a
consequence of PHI(S) in [5, Theorem 3.2] and [50, Theorem 4.5]. Since the metric
doubling property constrains the values that any measure can take on balls of various
sizes, in the next proposition we present a result which estimates the volumes of balls.

Proposition 2.3.3 Suppose that M, is time changed to an MMD space (R%, 0, 1, &,, D(&,))
which satisfies PHI(B) for some 5 > 0. Then, there exist constants R,(,C; > 0 and
Cy > 1 such that for all € € (0, %),

(B, eR) . we L(R)
W(B0,GR) = O L)

We now prove Theorem 2.1.4 assuming the above proposition.

for all x € B(0,C2R). (2.9)

Proof of Theorem 2.1.J : We proceed by contradiction. Suppose that
dimey, (M,) < o0.

Then, there exists a time-changed space of M,, denoted by (R?, 6, u, &,, D(&,)), which
satisfies PHI(3) for some § > 0. We now apply Proposition 2.3.3 to obtain a
contradiction. Let R,n,C} > 0 and Cy > 1 be such that (2.9) holds, and € € (0, 1).
By the geometry of (R% | - ||), there exist y1,...,yn € B(0,CyR) such that
N < Ce ¢ for some constant C' > 0, and
N
B(0,CyR) C | J B(yi, eR). (2.10)

i=1
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By (2.9), we know for 1 < < N,
L
1(B(yi,eR)) < ClﬁdJrCL—M B

Using the above and (2.10) we have

L(R)
< < d+¢ ZA7 .
1(B(0,CyR § ju (yi,€R)) < NCye L(GR)M(B(O,CQR))

Dividing both sides by u(B(0,CyR)) and using the fact that N < Ce¢ we have

L
< ¢
1 <Ce ()

for some C' > 0. As € € (0, ) was arbitrary, letting e — 0 we obtain a contradiction.
Thus, the time- changed MMD space (R%, 0, u,&,, D(&,)) cannot satisfy PHI(j)
for any 5 > 0. Hence, dim.,(M,) = +o0, as desired. ]

2.4 Proof of Proposition 2.3.3

In this section, we will prove Proposition 2.3.3 with the help of two additional
propositions, Proposition 2.4.1 and Proposition 2.4.2. The proofs of these propositions
are deferred to Sections 2.5 and 2.6 respectively.

Recall the definition of the capacity between sets from (2.7). We state our first
key proposition on capacity bounds with respect to &, (See Definition 2.1.1). Recall
the function L from (1.16).

Proposition 2.4.1 (&, capacity bounds) Fiz a > 1. There exists C > 1 and
Ry > 0 such that for all xy € RY,r < Ry,

L cappn(Blao, 1), Blao,ar)) < C—
CL(?") ~ Ca:pga ZL'(),T 5 :EQ,CL?“ ~ L(/]")

Recall PHI(5) from Section 2.1. We are now ready to state our second key
proposition, on two implications of PHI(5). Given a metric space (X, d) and A C X,
let

(2.11)

diam(A) = sup d(z,y)

z,ycA
denote the diameter of the set A, where we set sup () = 0.

Proposition 2.4.2 (Implications of PHI(3)) Suppose that (X, 0, u, &, D(&)) is an
MMD space which satisfies PHI(3) for some 8 > 0. Then,
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(a) there exists a constant C > 1 such that for every xo € R4 r >0,

1(By(zo,2r)) < Cp(Be(zo,7))
and

(b) for every a > 1, there exists C' > 1 such that for all R € (0, diam(X,0)), x € X,

we have
éw < capg(By(z, R), By(z,aR)®) < C%' (2.12)

The following two lemmas will be used in the proof of Proposition 2.3.3. We will
first prove the proposition. This will be followed by the proof of the lemmas.

The first of the lemmas compares the capacities between two pairs of sets under
time-changed Dirichlet forms. Recall the MMD space M, from Section 2.3 and the
set of admissible measures <7 (M,,) from Section 2.1.

Lemma 2.4.3 Let pu € o/(M,), and (&,,D(8,)) be the time changed Dirichlet form
as in Definition 2.3.2. Suppose that

AcBcCcDCcCR?

are four bounded open sets such that B C C. Then, the following inequalities hold :

capg, (B, C) > capga(A, D), and (2.13)
capga (B, C°) > capg, (A, D), (2.14)

where the capacity between sets cap, is defined by (2.7).

The second lemma contains some properties of quasisymmetry and quasisymmetric
metrics.

Lemma 2.4.4 Suppose dy,ds are two metrics on X, and n : [0,00) — [0,00) is a
homeomorphism such that dy is n-quasisymmetric to dy. Let B;(x,r) denote the open
ball centered at x € X of radius r > 0 in the metric d; fori=1,2.

(a) For alla>1,x € X and r > 0, there ezists s > 0 such that
By(z,s) C Bi(x,r) C Bi(x,ar) C Bs(z,n(a)s). (2.15)

Similarly, for alla > 1,x € X and r > 0, there exists t > 0 such that
1
By(z,r) C By(z,t) C Ba(x,at) C By (x, —1)7“) . (2.16)
n
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(b) If A C B C X are such that 0 < diam(A,d,) < diam(B,d;) < oo, then
0 < diam(A, dy) < diam(B, dy) < oo and

1 dlam(A, dg) 2d1am(A, dl)
< <n|l—7—-+-].
9 ((dlﬁamgigli) B dlam(B, d2) - dlam(B, dl)
iam(A,dq

(c¢) If (X, dy) is uniformly perfect, then there exist C' > 1 and 6 € (0, 1] such that
dy is Kk-quasisymmetric to dy, where k : [0,00) — [0,00) is given by

k() = C' max{t®, ¢+ }.

We are now ready to prove Proposition 2.3.3.

Proof of Proposition 2.3.3. We will prove the result assuming the following statement:
there exist R, ¢, Cy, Co > 0 such that for all € € (0,1) and y € R,

2

By eR) o~ avc LB
(B, GR) = L(eR) (2.17)

To prove (2.9), suppose that x € B(0,C3R). Then, B(z,CyR) C B(0,2CyR). By
(2.15) of Lemma 2.4.4(a), there exists ¢t > 0 such that

By(0,tR) C B(0,C3R) C B(0,2CyR) C Bg(0,n(2)tCyR). (2.18)
By monotonicity of u and (2.18),
w(B(z,CaR)) < p(B(0,2C;R)) < p(Bo(0,n(2)tCLR)). (2.19)

Let D € N be such that 2P > 7(2)C,. Tterating Proposition 2.4.1(a) D times, there
exists a constant C' > 0 such that u(By(0,1n(2)tCoR)) < Cu(By(0,tR)). Combining
this with (2.18) and using the monotonicity of pu,

1(Bo(0,n(2)tCR)) < Cu(By(0,tR)) < Cu(B(0, C2R)).
In conjunction with the above inequality, (2.19) yields
u(B(x,CoR)) < Cu(B(0,C5R))  for all x € B(0,CyR).

Using the above estimate and applying (2.17) at the point z € B(0,C3R), for some
constant C7 > 0,

pB cR) _  pB.cR) _ s LR

1
u(B(0,C2R)) = u(B(z, C2R)) L(eR)
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The above is true for all z € B(0,C5R) and € € (0, 3), completing the proof of the
proposition.

We will now prove (2.17). Note that (R - ||) is a uniformly perfect space. Since
0 is quasisymmetric to || - ||, we may apply Lemma 2.4.4(c) to obtain C’ > 1 and
d € (0,1] such that 7 : [0, 00) — [0, 00) defined by

n(t) = C' max{t’ ¢} (2.20)

is a homeomorphism, and 6 is n-quasisymmetric to d.

Let y € R% e € (0,3) be fixed, and R > 0 be a fixed constant whose value will
be chosen later. We begin by applying Lemma 2.4.3 and Lemma 2.4.4(a) to obtain
inequalities on the capacity between some sets. By (2.15) of Lemma 2.4.4(a) with the
choices a = 2,z = y and r = €R, there exists s > 0 such that

By(y,s) C B(y,eR) C B(y,2eR) C By(y,n(2)s). (2.21)

Similarly, by (2.16) of Lemma 2.4.4(a) with the choices a = 2,z = y and r = R, there
exists S > 0 such that

B(y,R) C By(y,S) C By(y,25) C B <y, nl;(_l)R> : (2.22)

We apply Lemma 2.4.3 to each of the last two containments above. Applying
(2.13) to (2.21) gives

Capga (B(yv 6R)> B(yv QER)C> > Capé”# (BO(ya S)? BG(:ga 77(2)5)6))7 (223>

and applying (2.14) to (2.22) gives

Capé"M (Be(f% S)? BG(Q? 25)6) > Capga (B(y7 R)7 B (y7 Tl;(l)R) C) . (224)

We will now estimate the left hand side of (2.23) and the right hand side of (2.24)
using Proposition 2.4.1. For this, we note that n‘+(%) > 1. Indeed, since 7 is a strictly
increasing function by (2.20), the inequality is equivalent to n(1) > 1, which is true
since n(1) = C" > 1. As a consequence, we may apply Proposition 2.4.1 with both
a=2anda= 77*1;(1)

Applying the uf)per bound of Proposition 2.4.1 for a = 2, there exist C' > 0 and
Ry > 0 such that if R < Ry and y € R% e € (0, 3), then

capga(B(y, €R), B (y,2¢R)%) < Ce’R*L(eR)™". (2.25)
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On the other hand, applying the lower bound of Proposition 2.4.1 for @ = —L+, there

n=1(3)’
exists C' > 0 and Ry > 0 such that if R < Ry, then

cap ga (B(y, R),B (y, m}z) ) > CR'L(R)™". (2.26)

Similarly, we wish to estimate the right hand side of (2.23) and the left hand side

of (2.24) using Proposition 2.4.2(b). For this, we note that n(2) > n(1) = C" > 1.

Therefore, we may apply Proposition 2.4.2(b) at the point x = y with the choices

a =2 and a = n(2). Applying the lower bound for a = 1(2), there exists C' > 0 such
that

cap, (Ba(y, S), Baly, n(2)S)°) > Cpu(Boly, 5))S". (2.27)

On the other hand, applying the upper bound for a = 2, there exists C' > 0 such that

caps, (By(y, s), Bo(y, 2s)°) < Cp(By(y, s))s". (2.28)

Now, we combine the above equations as follows. Combining (2.25), (2.23) and
(2.27) in that order, there exists a constant C' > 0 such that if R < R; and y € R%, ¢ €
0,3),

1(Ba(y, 5))S? < Ce’RUL(eR) ™. (2.29)

Similarly, combining (2.26), (2.24) and (2.28) in that order, there exists a constant
C > 0 such that if R < Ry and y € R% € € (0, 3),

1(Bo(y,s))s™? > CRIL(R)™". (2.30)

Dividing (2.29) by (2.30), for all y € R%, e € (0,1) and R < Ry A R»,

1(Ba(y,9)) = L(eR)

M) o KU (57, (2:31)

We fix R = @, and will now estimate the quantity ( )B. Combining (2.21) and

(2.22), the following containments hold :

S
S

BG(Z/? 8) C B(y7 GR) - B(y7 R) C B@(yv S)
As a consequence of the above,

s diam(By(y, s),0) _ diam(B(y,eR),0)
S = diam(By(1,9),0) = diam(B(y. R).0) (2:32)
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Note that diam(B(y, eR)) = 2¢R and diam(B(y, R)) = 2R in the metric space (R?, [|-||).
Thus, we may apply Lemma 2.4.4(b) to the right hand side of the above equation to
obtain

diam(B(y, it),0) diam(B(y, R), || - [I)
(2.20)
<20 = 06, (2.33)
Combining (2.32) and (2.33),
% < Cé. (2.34)
By (2.31) and the above, for all € € (0,1) we have

1(Bo(y, s)) cd+¢ L(R)
W(Bo(y.5) = L(eR)

To prove (2.17), we will compare its left hand side to the left hand side of (2.35).
Since p is a volume doubling measure, by (2.21), there is a constant C' > 0 such that

w(B(y, eR)) < pu(By(y,2s)) < Cu(Bo(y, s))- (2.36)
On the other hand, by (2.22),

(2.35)

u (BE (y ﬁR)) > u(Baly, ). (2.37)

2

Substituting the bounds (2.36) and (2.37) into (2.35), we obtain a constant C; > 0

such that
1(By(y, €R)) < el L(R)

e )

Note that this statement holds for all y € R%, e € (0, %) Thus, choosing R = w,

(,C7 > 0 as above and Cy = 7771;(1)7 we have completed the proof of (2.17). O
2

We will now prove Lemma 2.4.3 and Lemma 2.4.4.

Proof of Lemma 2.4.3. By the definition (2.6) of %, we have
ygg (B, CC) C gzga (A, DC).

By the above containement and the definition (2.7) of the capacity between sets we
have
capga (B, C¢) > capga (A, D°). (2.38)
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The argument in [50, (6.64),page 115] shows that cap,, (S1,55) = capga (S, 55) for
any S; C Sy Borel such that S; C S,. This implies that capg, (B, C°) = capga (B, C°)
and capg, (A, D) = capga (4, D).

Combining each of these equalities with (2.38), we obtain (2.13) and (2.14) respec-
tively, completing the proof. O]

Proof of Lemma 2.4.4. For the proof of (2.15) of part(a), see [61, Lemma 1.2.18]. By
[44, Proposition 10.6] (also see [61, (3),Example 1.2.10]), if ds is n-quasisymmetric to
dy, then d; is n'-quasisymmetric to dy, where 7/(t) = % Thus, (2.16) also follows
by [61, Lemma 1.2.18].

For the proof of part(b), see [44, Proposition 10.8](also see [61, Lemma 1.2.19]).
For the proof of part(c), see [44, Theorem 11.3]. O

2.5 Proof of Proposition 2.4.1

In this section, we prove Proposition 2.4.1. We first prove the lower bound in (2.11).
This will be followed by the proof of the upper bound.

Proof of lower bound in (2.11) of Proposition 2.4.1 : Fix a > 1 and let Ry = .
Suppose that 7p € R r < Ry and ¢ € Fg(B(xg, 1), B(x0,ar)¢)(see (2.6) for the
definition) are given. Note that ¢ =1 on B(zg,r) and ¢ = 0 on B(xg, ar)¢. So using

Definition 2.1.1 we have

60.0) = [ [ (0a) =) inlllx =y )ayde

/ / jalll 2 =y D dyde. (2.39)
B(zo,r) J B(zo,ar)*

Vv
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Fix x € B(xg,7). Note that B(z, (a + 1)r)¢ C B(xg,ar)¢. So

/ / -yl dydx>/ / ol 2 =y [Ndyde
(zo,r) ¥ B(wo, ar)c B(zo,r) J(a+1)r)e
_ / / jalll y )dyda
B(l‘o,’r‘) B(O,(a—i—l)r)c

— m(B(zo.1) / jolll v dy

B(0,(a+1)r)c

o / jally 1y
B(O,(a—‘rl)r)C

L
o | (FII
B(0,(a+1)r)° v |l

where we have used (1.33) and ; is defined in (1.22). Now as r(a+1) < Ro(a+1) < 1,
using the precise definition of L from (1.22) in above inequality we have

. Cdy
Lo ey e o [ ;
B(zo,r) J B(zo,ar)° B(0,(a+1)r)° Y H

1
>Cre :
=Crlog <(a + 1)7‘)

Using the above in (2.39) we obtain

E(¢,¢) > Crlog <(a _& 1)r> , (2.40)

for all 0 < r < Ry. Recall the function L(s) from (1.16). As lim,_,o L(s) log —5: = 1,

(a+1)
there exists C' > 0 such that
1
L(s)1 — | >C
(5)log ((a + 1)3)

for all s € (0,1]. Combining this with (2.40) we have
d

E¢, 0) 2 Cm.

for all zyp € R4, 7 < Ry and ¢ € Fe(B(wo,7), B(xg,ar)®). By the definition of the
capacity (see (2.7)), it follows that

o
capg(B(zo,7), B(xo,ar)?) > Cm.

The result follows. ]
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We now prove the upper bound in (2.11).

Proof of upper bound in (2.11). Fix a > 1, and let Ry = a_Jlrl be as in the proof of the
lower bound. Fix xg € R? and r < Ry, and define ¢ : RY — [0, 1] by

((a+Dr—flz—xz )7

=1
Blr) = 1 -
We will prove the following inequality :
92 . 7"d
[ [ (6@ = o)l o -y Iy < (2.41)
Rd Rd L(T)

Assuming the above inequality we have ¢ € D(&*) by Definition 2.1.1. Further,
supp(¢) C B(xg,ar), ¢ = 1 on B(zo,r), and ¢ € L*(R% m) since it is compactly
supported and bounded. By the definition of .%, in (2.6) and the capacity between
sets in (2.7) we have ¢ € Fga(B(x0,7), B(xo,ar)®) and

capga(B(xg, 1), B(xg, ar)?) < (¢, ¢).

Combining the above inequality with (2.41), the upper bound in (2.11) has been
proved. It is therefore sufficient to prove (2.41).
We break the domain of the outer integral in (2.41) into three parts.

A;R;am— sinlle—vhiay= [ [ 066l 2~y iy

B(zg,ar+1)¢

v [ [ -swde-yhas [ /’ il - Il

A(zo,ar, a'r+1 B(zg,ar)

-:Il+[2+l3

(2.42)

Before beginning the upper bounds of each of the three parts, we note that for all
x,y € RY,

ote) - o] < min { L2 =001 (2.43)

We will now derive an inequality which will be used to upper bound both I; and
I. Fix z € B(xg,ar)® and y € B(z,|| 2z — x¢ || —ar). By the triangle inequality,

lzo—ylI=[lzo—2ll =l z=yll|>an
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therefore y € B(xg,ar)®. Hence, ¢(y) = ¢(z) = 0. In particular, for all z € B(xg, ar)C,

[ 6=0) il ==y Iy = [ (6(2)= 00 alll 2=y [)dy. (2:44)

B(z,||z—xol||—ar)c

By (2.43) and (1.33),
/ (6(2) ~ 60l =~ )y
B(z,||z—zo||—ar)°
<c/ 2=y 17 £ = -y Iy,
B(z,||z—xzol||—ar)°

where L is defined in (1.22). Combining (2.44) and this inequality, for all z € B(zg, ar)°
we have

/Rd(cb(Z)—czﬁ(y)Vja(H 2=y [Hdy < C/ I 2=y [I7* L(|| 2=y )dy. (2.45)

B(z,||z—xzol||—ar)c

We shall now estimate [;. For this, fix # € B(x¢,ar + 1)°. Note that || 2 — o ||
—ar > 1. Setting z = x in (2.45) and applying the definition of L,

[ (6@ = 0 ialll =
<C z—y | 4 L(|| x— d
<cf eyl ey by

—c | lo—y " dy
B(z,||x—zo||—ar)*

—C /” -yl dy

z—xo||—ar

=C(|| x — xo || —ar)™".

Integrating both sides of the above inequality over x € B(xg, ar + 1)¢,

n=f LW sy

< | (Il & = a0 || —ar)~dy
B(zo,ar+1)°

[ ylay
B(0,1)¢

=C / t~imedt < C. (2.46)
1
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Thus, I; is bounded above by a constant.
We now upper bound /5. Observe that

I, = ) — 2 (| z — dy.
/0<||93—930||—arS1 /Rd(¢( ) = o) Jalll v )y

since we have only removed the measure zero set {z : ||z — z¢|| = ar} from the
integration domain of Io. We will upper bound the right hand side of this equality.

Let = be such that 0 <|| # — ¢ || —ar < 1. Applying (2.45) with z = = and using
the definition of L,

| (6@ = 0l = Dy

< | 2=y I Ll 2 = y Dy
B(z,||z—=zo||—ar)c

=c/ nx—yw%m+c/i Iz -y dy
A(z,||z—z0||—ar,1) B(z,1)¢

! dt > dt
SC /xzolar ? + 0/1 tita

1
<C'log —|—€.
| x — o || —ar @

Integrating both sides of the above inequality over x € 0 < ||z — xg|| — ar < 1,

I, = ) — Q.OC v q
Lo L = oide =y hay

1
< C’/ In ( ) dz + Cm(A(zg, ar,ar + 1))
0<|lz—zol|—ar<1 H T — Zo H —ar
! 1
< C/ t'In (;) dy+Crt < C+CRI<C, (2.47)
0

where we used r < Ry in the final inequality. Therefore, I is bounded above by a
constant.

Finally, we derive an upper bound for I3. Fix x € B(x,ar). We first bound the
inner integral in /3 using (1.33) :

[ 6@ =0l 2 =y Dy < € [ (6la) = 9 2= 1 £l = e
(2.48)

69



We break the integral on the right hand side of (2.48) into two parts.
/Rd(eb(fﬁ) —oW)* Il = —y 7 Ll = —y [)dy
— [ (0la) = 6w 2=y | Ll o~ v )y
B(z,1)
+/ (6(x) = o) | & =y |7 L(| = — y [y (2.49)
B(z,1)°

We bound the first term on the right hand side of (2.49) now. Note that L(|| z—y ||) = 1

for all y € B(z,1). Since r < Ry = it follows that (a — 1)r < 1. By (2.43), w
have

a+1’

/ (é(x) = o))" = —y |7 Ll & —y [Ndy

B(
|x—ynﬁ“dy+/"nx—yn%dy
(a — 1 Blz,(a—1)r) A(z,(a—1)r,1)
(a—1)r 1 dt
/ tdt +C —
CL - 1 (a—1)r t
1
=C+(C1 < Cl1 ) 2.50
+ og( —1)r_ Og(a—l)r ( )

For the second term in (2.49), note that for all y € B(x,1)¢, L(|| z —y |) =||
z—y |~ By (2.43),

J 8@ oW ey I =y Iy

<[ eyl
B(z,1)c
< dt
:c/l . =C (2.51)
Combining (2.48)-(2.51), for all x € B(xg,ar) :
1
— 25 — dy < C1 — .
[ @) = ol o~ ey < o (1)

Finally, we integrate both sides of the above inequality over all x € B(xg, ar) :

I — /’ / D2all = =y )y
B(zg,ar) JRA

<C m(B(xo,ar)) In ((a _1 1)7“) <ol (2.52)
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where, in the final inequality, we used the fact that L(r)In ( (a_ll)r> is bounded above
by a constant on (0, Ry). By (2.46), (2.47) and (2.52),

T’d

/Rd /Rd(qﬁ(x) —0(W)%ja(l 2 —y )dy < Cm.

This completes the proof of (2.41) and the proof of the upper bound in (2.11). O

2.6 Proof of Proposition 2.4.2

In this section, we prove Proposition 2.4.2, which is the second key proposition required
for the proof of Proposition 2.3.3. We begin by defining the notion of caloric functions
and a heat kernel, and prove that every MMD space satisfying PHI(/) for some 5 > 0
admits a heat kernel with a lower bound(Lemma 2.6.3). Using the heat kernel lower
bound, we prove Proposition 2.4.2(a), namely that volume doubling holds for the
metric and measure associated to the MMD space. We conclude this section with the
proof of Proposition 2.4.2(b) as a consequence of volume doubling.

Let (X,0,u,&, D(&)) be an MMD space (recall the definition from Section 2.1).
We begin by defining caloric functions rigorously, as in [50, Definition 2.4]. Given
any open interval I C R, a function u : I — L?(X, p) is called weakly differentiable
at to € I if, for every f € L*(X, p), the function ¢ — (u(t), f)r2(x ) is differentiable
at tg. As a consequence of the uniform boundedness principle, there exists a unique
function w € L*(X, i) such that

lim <u(t) — u(ty)

t—to t—1p

7f> = (w, f12x, forall feL*(X,p).
L2(X )

The function w is referred to as the weak derivative of u at ty and we write w = u/(ty).

Definition 2.6.1 (Caloric function) For I C R open and Q C X open, a function
w: I — D(&) is called caloric in I X Q if u is weakly differentiable in L*(X, ) at any
tel, and

(W, f)+ &, f)=0, forall feDE)NCAN),t eI

We will now state a result that provides us with a large class of caloric functions.
Recall the infinitesimal generator . of (&, D(&)) from Section 2.1. The associated
semigroup operator on L?(X,p) is given by {P};>0, P = e 4. For any V C X
open, let (D(&))y be the closure of D(&) N C.(V) under || - |5 (see (2.1) for the
definition). By [33, Theorem 4.4.3], the tuple (&, (D(&))y) is also a Dirichlet form,
whose infinitesimal generator and semigroup will be denoted by .ZV and {P} }:>¢
respectively.
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Lemma 2.6.2 (Canonical Caloric function) Let V C X be an open set and fix
g € LX(X, ) N (D(&))v and ¢ > 0. The function

wiRy = D(&) ;5 ult,) = (Py(9))()
is a caloric function on Ry x V' (and therefore on I X V' for any I CR and V' C V).

Proof. cf. [5, Example 2.1(i), Section 2.2]. Note that the proof works even when
(&, D(&)) is a nonlocal Dirichlet form. O

Recall that (&, D(&)) is a regular Dirichlet form. By [33, Theorem 7.2.1], there
exists a symmetric Hunt process {Y;}1>o that can start from every point outside a
properly exceptional set N' C X (see [33, Section 4.1] for the definition of a properly
exceptional set), and whose associated Dirichlet form is (&, D(&’)). The semigroup
{P,}+>0 associated to (&, D(&)) can now be written as

Pif(z) = E,[f(Y,)], forall fe D(Z),t>0,z€ X \N. (2.53)

As in [26, page 3752, Section 1.1], the above definition may be extended to all bounded
Borel functions f on X. Similarly, by [21, page 109,(3.3.2)] :

PY f(x) =B, [f(Y);t < mv], forall fe D(LY),t>0,2€ X\N. (2.54)

The above definition, as before, extends to all bounded Borel functions f on V. It
is clear that PY f(x) < P,f(z) for all t > 0,z € V, and bounded Borel f on V.
Furthermore, by Jensen’s inequality, LP-contractivity of the semigroup {P;}+>o holds.
That is, for all 1 <p < oo, t>0and f € D(Z) N LP(X, p),

| P fllzrxw < 1 fllzecx - (2.55)

We now define the heat kernel as in [50, Definition 4.1]. A family of non-negative
Borel functions {p;}i~0, pr : X x X — [0, 00) is called a heat kernel for the semigroup
{P}40 if, for all t > 0 and f € L*(X,m),

P f(x) = /Xpt(:c,y)f(y)du(y), for p-a.e. z € X. (2.56)

The heat kernel for the semigroup {P;}+>o will be denoted by p(t, z,y).
Remark 6 Fiz any constant K > 0. By (2.56), the semigroup identity

p(Kt,z,y) = {Pz;t (p <§ty)>} (z)

holds for any x,y € X \ N and t > 0. By Lemma 2.6.2, for x € X \ N fized,
(t,y) — p(Kt,x,y) is caloric in (0,00) x V', where V' is any subset of X.
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We will now prove PHI(S) holds, then the heat kernel exists for {F;}:>0, and
satisfies a lower bound.
Lemma 2.6.3 (Heat kernel existence and bounds) Suppose that for some > 0,
(X,0,u,&,D(&)) satisfies PHI(B). Then, the semigroup {P;}i>0 admits a heat kernel
p:(0,00) x X x X — Ry, such that p(t,-,-) is jointly measurable on X x X and
p(t,-,-) is symmetric for all t > 0.

Furthermore, the heat kernel satisfies the following lower bound : there exists a
C > 0 such that for any xqo € X and r > 0,

e—Ctr_ﬁ
esssup,, zamPE, 2, Yy) > —————. 2.57
wEBo (oD ) p(By(xo, 7)) 20

In order to prove this lemma, we shall use the following results. The first one
provides necessary conditions for the existence of a heat kernel.

Proposition 2.6.4 Let (&, D(&)) be a regular Dirichlet form on L*(X, ), and let
{P;}+>0 be the associated heat semigroup. Suppose that S is a countable family of open
sets with M = UyesU and ¢ : S x (0,00) — Ry is a function such that

||‘Ptf||L°°(U,u) S ¢<U7 t)||f||L1(X,#) (258)

forallU € S;t >0 and f € LY(X, u)NL*(X, p). Then {P,}i~o possesses a heat kernel
p(t, z,y) such that p(t,-,-) is jointly measurable on X x X and p(t,-,-) is symmetric
for allt > 0.

Proof. cf.[39, Theorem 2.2]. We apply the case when p =1 and T = oc. O

The second result is required for the proof of the lower bound.
Proposition 2.6.5 For open Q@ C X with 0 < pu(2) < oo, define
E(f. f)

1(8) fe(Ce(ND(£))\{0} Hf”%%sz,u)

Then, for allt > 0,

1
sup P2 fll Lo > N exp(—tA1(2)). (2.59)
FEDEN Nl (x =1 1(€2)

Proof. We note that the proofs of [81, Proposition 2.2] and [81, Proposition 2.3] do
not use the existence of a heat kernel anywhere. Furthermore, the left hand side in the
inequality [81, Proposition 2.3] may be changed from sup,¢ y pi(z, z) to || P|[1-c0. The
proof of Proposition 2.6.5 now follows by an application of [81, Proposition 2.3] to the
semigroup {Pf};0, noting that C.(Q) N D(&) is dense in L*(X,p) N LY (X, u). O
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We are now ready to prove the lemma.

Proof of Lemma 2.6.3. We will first prove the existence of the heat kernel and its
properties using Proposition 2.6.4. Following this, we will use Proposition 2.6.5 to
prove the lower bound (2.57).

Let {Y;}:>0 be the symmetric Hunt process on X that can start from every point
outside a properly exceptional set A/ C X, and whose Dirichlet form is (&, D(&)).
Let {P;}+>0 be the transition semigroup given by (2.53).

Let C1, Cy, C3,Cy4,Cs5, 0 be as in the definition of PHI(S). Fix o € X and T > 0.

Let a=T — %2% For any non-negative f € C.(X) N D(&), let

w: <a,a—|— %) X Bp(rg,1/2) = R ; wu(s,x) = Pyf(x). (2.60)

Since f is bounded and compactly supported and p is a Radon measure, f € L?(X, ).
By Lemma 2.6.2, u is caloric on its domain. By (2.53) and the non-negativity of f, u
is non-negative. Thus, applying PHI(8) to u with choices a = T — “4€ L 7 = g,
and radius r = %,

esssupg-u < Csessinfg+u, (2.61)

where Q™ = (a+ £, a+$2) x By(xo,2) and Q" = (a + £, a+ $2) x By(xo, 2).

We will now prove that the hypothesis of Proposition 2.6.4 is satisfied, by estimating
both sides of (2.61). We shall first estimate the right hand side of (2.61). Note that for
some 1" € (a+5$2, a+5$%), it must be that essinfo+u < u(T",y) for pra.s. y € By(zo, ).
Integrating this inequality over By(zy, g), it follows that

1

w(Bo(z0, 3))

1

= BT o P00 262

where we used the definition (2.60) of u in the equality above. By non-negativity of
Pr/ f and (2.55) we have

essinfg+u <

/ (T, y)duly)
Bo(z0,3)

1 / 1
_ Prf(y)du(y) < ———=|IPr fllr(x,
1(Bo(0,2)) Jyten) 1(Bo(x0, 3)) o)
1

——— ] N
1( Bz, $)) 7 1M

2

Combining this with (2.62) we have

. 1
6831an+u S §>)||f||L1(X,#)' (263)

M(BQ(I(): 2
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We shall now estimate the left hand side of (2.61). Note that {Y;}:>0 has right
continuous paths a.s. by the definition of a Hunt process (see [33, (iv),M.6,Section
A.2]). Therefore, for every sequence t,, | T, we have f(Y; ) — f(Yr) a.s. by continuity
of f. Since f is a bounded function, it follows by the dominated convergence theorem
that E,[f(Y;,)] — E.[f(Yr)] for every 2 € X \ V. By the definitions (2.53) and (2.60)
of {P;}+>0 and u respectively,

u(ty, r) = u(t,x), forall z € By(xo,d/2) \ N. (2.64)
For t € (a+ $+,a+ $%), define the sets
Sy ={x € B(20,0/2) \ NV : esssupy-u < u(t,z)}, (2.65)

and let g(t) = p(S;). By Tonelli’s theorem and the definition of the essential supremum,

C

a-ﬁ-zfﬁ2
/ g(t)du(t) = (m @ p){(t,r) € Q™ : esssupg-u < u(t,z))} = 0.

Since ¢ is a non-negative function, it follows that g(t) = 0 m-a.s. Thus, there
exists a sequence T), | T such that ¢(7,,) =0 for all n > 1. Let N = N U (U,>157,,)-
Note that A is properly exceptional. Thus, by the definition (2.65) of S; and (2.64),
it follows that u(N) = 0, and hence g(7') = 0. Since u(T,-) = Prf(-), we obtain the
pointwise estimate

||PTfHLoo(Bg(x0,g)7M) < esssupg- u.

Combining the above equation with (2.61) and (2.63) in that order, it follows for some
constant C' > 0 that

C
1P f || Lo By (wo.0/20m) < —5—5 I fll Lt (xp0)- (2.66)
L>°(Bg(x0,6/2),m) M(BO(:EM g)) LY(X,p)

By writing f as the sum of its positive and negative parts, (2.66) also holds for arbitrary
f € C(X)N D(&) with a different constant C. Finally, by regularity of (&, D(&)) we
have that C.(X)N D(&) is dense in L'(X, ) N L*(X, p). An approximation argument
now shows that (2.66) holds for all f € L'(X, u) N L*(X, ), 2o € R and T > 0.

Let D C X be a countable dense set, and let S = {By(x,d/2) : x € D}. Let
¢ : S x (0,00) = R, be given by ¢(By(z,6/2),T) = m By (2.66) it follows
that (2.58) holds with & and ¢. Thus, by Proposition 2.6.4, a heat kernel p(¢, x,y)
exists which satisfies the conclusions of the proposition.

We will now prove the lower bound (2.57) using Proposition 2.6.5. For this, we
first upper bound the left hand side of (2.59). Let 2o € R? and r > 0 be arbitrary,
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and let 0 = By(zo,7). Let f € (D(&))q be such that || f||11(x,) = 1. Then, for p-a.e.
re€Qandt>D0,

[P f(x)| = [Eo[f(Yo)st < 7v]]
<SEJ[f(Y)lit < ] = P|f|(2)
< P f](x)

_ /X p(t, 2, 9)|f ()] du(y)
_ / p(t, 2, 9)|f ()] du(y)

< esssup,cop(t, 7, Y),

where we used the definition of P in the first equality, the definition of the heat
kernel in the third last line and the fact that || f|[z:1(x,) = 1 in the last inequality.
Therefore,

sup ||.Pth||Loo(X7u) < esssupxyyegp(t, z,Y). (2.67)
FeEDENa:fl L1 x, =1

We shall now lower bound the right hand side of (2.59). Recall the definition
of A\1(Q2) from Proposition 2.6.5, and the infinitesimal generator £ which satisfies
E(f. f) = [, f(@)Lf(x)du(x) for prae. x € Q. It follows by the spectral theorem
applied to £ that there exists a non-negative W € L?(€, i) such that LV (x) =
M (Q)U(z) and || W]|2(q,) = 1. Since P = 7" for all t > 0, it follows that
PV (1) = e~ M@ (1). Define

v:(0,0) x Q= Ry 5 w(t,z) = PPU(z) = e MO (2),

By Lemma 2.6.2, v is caloric on (0, C47?) x Q. It is non-negative since ¥ is non-negative.
Therefore, applying PHI(/) to v with the parameters a = 0,2 = 2 and r we have

esssup(Clrﬁ,Cz'rﬁ)XBg(xo,z?T)ei/\l(Q)t\p(x) < CSeSSinf(C3r5,C4rf8) x By (zo,ér)ei)\l (Q)tqj<x> .

Let ' € By(xo,dr) be such that essinfp, (5,5 V(z) < V(2') < esssupp, ( U(x).
The function PW(x) = e~ (2) is the product of two separate functions in ¢ and
x, hence

20,0T)

-\ (Q)t —_ —Cia ()
eSSSup(Cl,r.B,C2TB)><BQ(£EO’§T)6 1( ) \Ij(x) =e 1 1( ) esssupBe (’%0’ 670)’

and

— 6—04)\1 Q)r

essinf(ogrﬁ,C4rﬁ)xBe(xo,5r)e‘Al(Q)t\I'(x) BessinfBG (xq, Or).
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Combining the above observations we have

_ B _
\I](x/>€ Crh () S esssup(C1rﬁ7CQ7’6)XBg(Io,(ST)e M (Q)t\p(‘r)

< O5eSSSUP(C3rB,C4rB)ng(zO,gr)e_’\l(Q)t\If(x) < 05\I/(I/)6_C4A1(Q)Tﬂ

Cancelling out ¥(z'),
6—C1>\1(Q)7’5 < 056—C4>\1(Q)7’B

Combining the exponential terms,

In C
M (Qrf(Ci=01) < ¢ N (O)? < 5
‘ <G = MO s FTa
Thus, for some constant C' > 0 we have
M(Q) <Cr P, (2.68)

Using the fact that Q = By(zo, ) and combining (2.59) and (2.68), followed by
(2.67) in that order, we obtain the lower bound (2.57), as desired.
[l

We are ready to prove Proposition 2.4.2(a).

Proof of Proposition 2.4.2(a). We will execute the same argument used in the proof
of [50, Theorem 4.5]. However, the aforementioned argument only works in a setting
where the Dirichlet form of the MMD space is strongly local. Indeed, we do not use
continuity of the heat kernel p(t, z,y) in ¢, which means that the essential supremum
and infimum in the definition of PHI(S) cannot be converted into the usual supremum
and infimum (in time) respectively. We also have to handle the case when the point
in question lies in a properly exceptional set. Our proof is thus a non-local analogue
of the argument in [50, Theorem 4.5].

Let (X,d, u, &, D(&)) satisty PHI(3), with {P;}+>0 being the semigroup associated
to (&, D(&)). By Lemma 2.6.3, { P, }+>0 admits a heat kernel p : (0,00) x X x X — R,
which satisfies the lower bound (2.57). Let A/ be the properly exceptional set associated
to (&, D(&)).

We will first argue that volume doubling holds for o € X \ A/ and r > 0. Then,
we will argue that it holds when 2o € N.

Let zp € X \ VW and r > 0 be given. Set B = By(xg,7). Let § € (0,1) and
0<C) <Cy<(C35<Cy C5>1be as in the definition of PHI(8). By (2.57) of

Lemma 2.6.3, we have
e—Ctr’B

t > .
esssupm,yéBP( » Ly y) = N(B)
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for all £ > 0. Note that for any t € (C16~7r?, Co0~PrP) we have esssup, ,cpp(t, ,y) >
% for some C' > 0. In particular, for some yy € B, we have that

t > '
esssup,epp(t, T, yo) > 2u(B)

It follows that for some C' > 0,
C
€SSSUD (4,0 (5818 Cad—Pr) x 8P (L, T3 Yo) 2 W(B) (2.69)
Consider u(t,-) = p(t,yo, ), which is caloric on R, x X by Remark 6 and non-

negative. Applying PHI(S) to u with choices a = 0,2 = o and radius 6~ 'r, we
have

esssupg-u < Csessinfg+u, (2.70)
where Q= = (C107°rP, 020 PrP) x B and QT = (C367°r®, 046 PrP) x B are as in
(2.3).

Combining (2.70) and (2.69),
C
essinfo+u > ———. 2.71
“7 = wB) 27

Let B = Bg(l’o,K%T). Applying PHI(5) to u with choices a = 0,2 = xy and
1
radius K ?5~'r, we have
esssupg-u < Csessinfgru, (2.72)

where Q"= = (C1K6 PP, Cu K6 PrP) x B' and Q'F = (Cs K6~ Prf, C, K6~ Prf) x B’
are as in (2.3). Since K > 1, B C B’. Furthermore, the inequalities C; K < C; and
C3 < CyK hold. In particular, the time interval ((C1K A C3)0=Pr? (Co K A Cy)d=PrP)
is non-empty. As a consequence, it follows that

(CLEK A C3)6 PP (CLEK NC)6PrP Y x BC QT nQ'~.
Thus, by (2.71) and (2.72) we have

C
p<t7 ‘r()?y) > esssuszmeHL 2 M7 (m ® IU’)_a'e' (t7y) S Q/+'

In particular, there exists T € (C3K6Pr? C4K 6 Pr?) such that

C
p(T, xo,y) > (B p-a.e. y € B (2.73)
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Integrating (2.73) over the variable y € B’ on both sides,

Cu(B')
u(B)

Since z ¢ N, it follows that [, p(T', xo,y)du(y) = P(1p)(x0), and by (2.55) we then
have

[ P )ito) = (2.74)

/ p(Ts o, y)dp(y) = Fi(lp) (o) < |[Pilpr|[peex ) < 1.
B/

Combining (2.74) with the above equation and recalling the definitions of B and B’,
p(Bo (o, K71)) < Cu(Bo(xo,7))-

D
Let D > 1 be a positive integer such that K # > 2. Iterating the above estimate D
times, we have

1( By (o, 2r)) < p(By(o, K7 7)) < CPu(By(o, 7). (2.75)

This completes the proof of volume doubling when zy € X \ . We will now argue
that it holds when zy € N.

Fix any 2o € N and r > 0. We claim that there exist {z,},>1 C X \ N such that
0(xn, xo) — 0. If not, then for some € > 0, By(zo,e) C N. Note that u(By(zg,€)) > 0
as i has full support. On the other hand, u(N) = 0 as NV is a properly exceptional
set. This contradiction proves our claim.

Let {x,}n,>1 be any sequence satisfying 6(z,,x¢) — 0,2, € X \N. Let n > 1
satisfy 0(x,, ) < r/2. The following containments hold as a result :

By(n,1/2) C By(xo,7) C By(x0,21) C Bo(2p,47).
By (2.75) applied thrice, pu(By(y,47r)) < C3u(By(z,,7/2)). It follows that

/,L(Bg(xo, 2T)) S CSM<BG($O> 71))7

where C® is independent of . Thus, we have proved that volume doubling holds when
xo € N, completing the proof. ]

Finally, we prove Proposition 2.4.2(b).

Proof of Proposition 2.4.2(b). : We note that volume doubling holds for p and 6 by
Proposition 2.4.2(a), and (X, #) is a uniformly perfect metric space by assumption.
By [6, Remark 5.6], it follows that reverse volume doubling([50, Definition 3.17(b)])
holds for p and 6.
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In the presence of volume doubling and reverse volume doubling, we may use
results from [25] and [26] since ¢(r) = r? satisfies conditions [25, page 6,(1.13)] and
[26, page 3753,(1.11)].

We will now prove the lower bound in (2.12). This will be followed by the proof of
the upper bound.

Fix a > 1. By [26, (1) implies (3), Theorem 1.18] and the remark at the end
of the same theorem, PHI(S) implies the conservativeness of (&, D(&)) and the
estimate UHK (77)(see page 3755 and [26, Definition 1.10,(ii)] for the definitions of
conservativeness and UHK(r?) respectively). By [25, (1) implies (3), Theorem 1.15],
the condition FK(r?)(see [26, Definition 1.8] for the definition) holds. As a consequence
of FK(r?) and [36, page 43,(8.19)],

p(Bo(o, 7))

RS

< capyg(Bg(zo,1), Bo(xo,ar)) for all zg € X,r > 0.

The proof of the lower bound in (2.12) is complete.

We now prove the upper bound. Fix a > 1. From [26, (1) implies (7),Theorem 1.18],
we know that PHI(3) implies the conditions J,s < and CSJ(r?)(see [26, Definition 1.5]
and [26, Definition 1.6(ii)] for the respective definitions). Using [25, (2.7), Condition
(5), Proposition 2.3] with the choice ar in place of r, we have

capg(B(zo,7)), B(xo,ar)?) < ot for all xy € X,r > 0. (2.76)

Let D > 1 be an integer such that 2P > a. Iterating Proposition 2.4.1(a) D times,
w(By(xg,ar)) < Cu(By(xg,r)) forall zp € X, r > 0.

Combining (2.76) and the above equation we have

By(xo,1))

capg(B(xg, 1)), B(xg, ar)?) < C’M( 5 , forall zg € X,r > 0.
T

The proof of the upper bound in (2.12) is complete. O
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Chapter 3

The Martingale Problem

In this chapter, we will introduce the notion of a martingale problem and prove that
it is well-posed for a class of pure-jump symmetric Lévy type operators which are
perturbations of the infinitesimal generator of geometric stable processes.

Given an operator A, the existence and uniqueness in law of a strong Markov process
whose infinitesimal generator is A is an important question. In many situations, the
laws of such processes can be characterised as solutions to martingale problems. Then,
the question of uniqueness in law is in many instances equivalent to the well-posedness
of the associated martingale problem.

A class of operators for which the well-posedness of the martingale problem has been
studied is that of symmetric pure jump Lévy-type operators £ : CZ(R?) — L*°(R?).
These are of the form

ENE@ = [ (0 = 50 = (956 R ga) K h)in

1

5 [ e ) = ) = 20 (@) K, (3.1)
R4\ {0}

where K : R? x R\ {0} — R, satisfies the following properties :

/ (LA ||h|P)K (z,h)dh < oo for all x € RY, and
RY\{0}
K(z,h) = K(x,—h) forallz € R" h e R*\ {0}.

For the rest of this article, we refer to K as the kernel corresponding to L.
In [14], the martingale problem was proved to be well-posed for operators of the
form

K(x,h) = féﬁdg (3.2)
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for some a € (0,2) and A : R x R4\ {0} — R, which satisfies the following conditions
. there exists ¢y, ca > 0 such that

cy < A(x,h) < ¢y forallz € R4 h e R\ {0}, (3.3)
and there exists > 0 such that for every y € R? and every b > 0,

lim sup |A(z, h) — Aly, b)|(1+ (log(L/|z]) v 0))'*7 = 0. (3.4)

7Y ||n||<b

These operators are linked to the a-stable processes as follows. The a-stable process
on RY,d > 1, is a pure jump Lévy process with jump kernel given by h Hhﬁﬁ for
all h € R?\ {0} and some constant C,, > 0. Thus, the kernel K defined in (3.2) is a
perturbation A of the jump kernel of an a-stable process, where A is bounded (see
(3.3)) and satisfies a continuity condition (see (3.4)). The processes that solve the
martingale problem for a kernel K of the form (3.2) are known as stable-like processes
in the literature (see [22] for the terminology).

Recall the geometric stable process of index a, o € (0,2) on R? d > 1 which is
defined by (1.5) in Section 1.1. It has a jump kernel j, : R?\ {0} — R, defined in
Section 1.2.2. By the bound (1.33), there exist 0 < ¢; < ¢y such that

&1

1]

Co

1]

< Ja(h) < for all 0 < ||h|| < 1.

Thus, if we define the kernel K (z,h) = j,(h), the resulting operator does not satisfy
the assumptions of [14]. To the best of our knowledge, such kernels have not been
studied before in the context of the martingale problem for operators of the form £ in
(3.1).

Our aim in this paper is to prove the well-posedness of the martingale problem for
operators whose kernels K (x,-) = A(x,-)J(-) are suitable perturbations A of the jump
kernel J of a geometric stable process of index a for each x € R?, where o € (0,2].
That is, for some constants C,Cy > 0,

Ch Cy

— < J(h) <
g < 70 =

for all z € R% 0 < ||h]] < 1, and A satisfies a boundedness assumption similar to
(3.3) and a continuity assumption similar to (3.4). Our proof technique is a suitable
modification of the proof of [10, Theorem 2.2] and covers a larger class of kernels K,
as described in Assumption 3.1.1.

The chapter is organized as follows. In Section 3.1, we define the martingale
problem and state the main result of this chapter, Theorem 3.1.2. In Section 3.2, we
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discuss the motivation behind the problem and provide an outline of the proof. In
Section 3.4, we state some preliminary lemmas and key propositions, and prove the
theorem. These propositions are proved subsequently in Sections 3.5, 3.6, 3.7 and 3.8.

Throughout this paper, we fix a dimension d > 1. All constants which may change
from line to line are denoted by C, while those whose values are important will have a
subscript e.g. C1,Cy. All integration in this article will be performed with respect to
the Lebesgue measure on RY. For a set A C R, 1,4 denotes the indicator function of
A.

3.1 Main result

We shall first define the martingale problem. Then we state our assumptions, followed
by the main result, Theorem 3.1.2. Throughout this section, let £ be as in (3.1) with
kernel K.
We begin by introducing some function spaces needed for defining the martingale
problem. Let
L®(RY) = {f : R? = R, esssupga|f| < oo}

be the space of all essentially bounded (with respect to the Lebesgue measure) functions
on RY, equipped with the norm || f||oc = esssupga|f|- Let CF(R?) be the set of all
bounded functions f : R — R which are k-times differentiable such that all partial
derivatives up to the kth order are bounded. For a twice-differentiable function f, let
H; denote the Hessian (i.e. matrix of second partial derivatives) of f. Let ||H{||« be
the spectral norm of Hy.

We will now define a norm on Cf(R?). For x € R? let # = (x,...,24) denote
the coordinates of z. Given a multi-index oo = (avy, ..., aq) such that «; € N for all
1=1,...,d, let

of 0% 0™ 0

Ox®  Or% 022 T 9 1,
1 2 d

and || = ay + ... + ag. We equip CF(R?) with the norm

oo f
1 lloxmay = Y

«
o<k

(3.5)

o

Let Q = D([0,00); R?) be the set of all cadldg functions f : [0,00) — R? (i.e. those
which are right continuous and possess left limits at all points). The space 2 will be
endowed with the Skorokhod topology (see [49, Chapter 6] for the definition). Define
the canonical coordinate process {X;}i>0 by Xi(w) = w(t) for all w € Q,¢ > 0. Let
{Fi}i>0 be the right continuous augmentation of the natural filtration of {X;}:>¢ and
let JT"OO == O'(UnZl./—"n).
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We are now ready to define the notion of a martingale problem associated to £ as
n (3.1). Given 2 € R%, a probability measure P, on  is a solution to the martingale
problem for L started at z if P,(Xy = ) = 1 and the process { M };5¢ given by

MY = 5060 = ) - | LF(X)ds (3.6)

is an {F; };>o-martingale under P, for all f € CZ(RY). A collection of probability
measures {P,},cra is called a strong Markov family of solutions to the martingale
problem for £ if P, solves the martingale problem for £ started at z for every x € RY,
and the strong Markov property holds for the process {X;}i>o. That is,

Ex[y @) QT‘.FT] = EXT [Y] Px—a.s.,

for every € R?, any finite stopping time 7' and bounded F,.-measurable random
variable Y. Here, the shift operator 67 : Q2 — Q is defined by

(Or(w))(s) = wls + T(w)). (3.7)

We will now state our assumption on the kernel K.

Assumption 3.1.1 There exist A: R x R\ {0} — R, and J : R?\ {0} — R, such
that
K(z,h) = Az, h)J(h) (3.8)

for all z € R h € R\ {0}. Further,
(a) We have [ga (1A [|B]]?)J(h)dh = Ko < occ.
(b) For all x € RY, h € R4\ {0}, K(x,h) = K(x,—h).

(c) There exist k > 1 and [ : (0,1) — Ry which is slowly varying at 0 and satisfies

/1 @ds = 400, (3.9)

such that

for all 0 < ||h|| < 1.
(d) There exist ¢y, co > 0 such that ¢; < A(z,h) < ¢y for all x € R h € R4\ {0}.

(e) There exists 1 : R, — R, such that
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(1) ¥(s) =1 forall s > 1.
(ii) For all b,e > 0 there exists § > 0 such that

ly =l <5 = sup [Ae.h) = AWV <. (@10
(11i) We have
J(h)
— ~ dh = . 3.11
/Rd\m} S =T e (3.11)

We now mention some examples of jump kernels J(h) which satisfy Assump-
tion 3.1.1(c). Recall the geometric stable process of index « € (0, 2] defined by (1.5)
in Section 1.1. By (1.33), its jump kernel j,(h) satisfies Assumption 3.1.1(c) with
[(h) = 1. Another class of examples are the iterated geometric stable processes {Y;" }+>0,
whose Lévy exponents (see (1.3) for the definition) are given by

U, (A) = logologo...olog(1+ [[Al),

n times

for each n > 1 and z, A € R%. Let j, be the jump kernel of {¥;"};>o for n > 1. Then,
Jn also satisfy Assumption 3.1.1(c) for all n > 1 with the choice

-1

n—1
1
lo(h) = H logologo...olog (E)

=1

¢ times

The reader is referred to [64, Theorem 4.1] for the proofs of the above estimate. We
now state the main result of this paper.

Theorem 3.1.2 There ezists a unique strong Markov family of solutions {P,},cra to
the martingale problem for any operator L of the form (3.1) whose kernel K satisfies
Assumption 3.1.1.

3.2 Motivation, literature and overview of proof
We shall divide this section into three parts. In Section 3.2.1 we shall briefly review

the literature on the martingale problem. In Section 3.2.2 we shall discuss the

motivation for the main result. Finally, in Section 3.3 we conclude with an overview
of Theorem 3.1.2.
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3.2.1 Literature on the martingale problem

Suppose that {X; };>0 is a Feller process taking values in R? with infinitesimal generator
A defined on a domain D(A). Then, by [31, Proposition 1.7, Chapter 4], for every
f € D(A) the process

M = F(X) — F(Xo) - /0 AF(X.)ds

is a martingale with respect to the natural filtration of {X;};>o. Therefore, corre-
sponding to every Feller process {X,};>0 is a family of martingales {M/} fen(a)- The
martingale problem asks whether the reverse correspondence holds : for an operator
A, does the set of martingales {Mtf }rep(ay correspond to a unique process {X;}i>o?

The martingale problem formulation was introduced by Stroock and Varadhan[78§]
as a probabilistic framework to accommodate the theory of existence and uniqueness
of solutions for a class of backward partial differential equations (see [60] for more
details on this connection). They proved that the martingale problem is well-posed
for operators of the form

2 d

(Au)(z) = % > ay(ute), ) agjaxj + 3l a‘l, (3.12)

where a;; : R — R are continuous and bounded functions for all 1 < 4,5 < d such
that [a;;(x)]1<i j<a is positive definite for all z € RY, and b; : R? — R are bounded
and measurable for all 1 <7 < d (see [78, Theorem 6.2]).

They use a weak-convergence argument to prove the existence of a solution to the
martingale problem. Their technique for proving uniqueness of solutions, for b; = 0,
involves an LP estimate for the Green operator associated to the Brownian motion
on R that is stable under perturbation of the generator. To adapt this to the case
b; # 0, they change the underlying measure suitably using a Girsanov transform. We
refer the reader to [78, Section 5] for the precise details.

The result of Stroock and Varadhan extended the work of Krylov[58] who considered
the stochastic differential equation

Xy=z+ /ta(Xt)dﬁt + /tb(Xt)dt
0 0

and proved existence and uniqueness of a solution in two dimensions under the
assumption that the matrix valued function o is uniformly elliptic while the function b
is bounded. However, only existence could be proved in dimensions three or above, and
the formulation as a martingale problem addresses the question of uniqueness in this
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setting for a much larger class of stochastic differential equations. Other applications
of the martingale problem include an extension of the Donsker invariance theorem for
Markov chains (see [78, Section 10]) and weak uniqueness for differential equations
(see [11, Theorem 5.4, Chapter VIJ).

3.2.2 Motivation behind Theorem 3.1.2

We will now motivate our choice of working with operators of the form (3.1). A
pure-jump Lévy process {Y;};>o on R% d > 1 is one that has a Lévy exponent (see
(1.3) for the definition) of the form

by (N\) = / (e!™M _1 —i(X-h))dII(R) for all A € RY,
R%\{0}

where II is a measure on R?\ {0} such that Jaay oy (LA |A][)AII(R) < co. We call
II(h) the Lévy measure of {Y;}¢>o. If IT is absolutely continuous with respect to the
Lebesgue measure, then its density j : R?\ {0} — R, is called the jump kernel of
{Y;}+>0. The infinitesimal generator of {Y;};>¢ is then given by

Lof@)= [ (e h) = J0) = (V1) R

for all z € R?, f € CZ(RY). Thus, operators of the form (3.1) are mixtures of the
infinitesimal generators of pure-jump Lévy processes. {Y;};>¢ is called symmetric if
j(h) = j(—h) for h € R?\ {0}. Symmetry is commonly seen as an assumption in the
martingale problem.

The first works on the well-posedness of the martingale problem for processes
having a non-trivial jump part were those of Stroock[77] and Komatsu ([56],[57]). Of
these, the assumptions on the Lévy measure in [57] are phrased in terms of the symbol
of the generator as a pseudo-differential operator. Assumptions of this kind will not
be imposed in this chapter. For other articles which make assumptions on the symbol
of the generator and prove well-posedness of the associated martingale problem, we
refer the reader to the articles of Hoh([45]), Jacob([48, Chapter 4]) and Kiithn([59]).

On the other hand, [56] and [77] prove that the martingale problem is well-posed
for operators of the form A + K, where A is as in (3.12) and K is of the form (3.1).
The proofs focus on obtaining the same LP estimates as derived in [78]. Another
method of obtaining these estimates that uses more analytic tools is that of Oleinik
and Radkevich[69], which was also used in the works of Mikulevi¢ius and Pragarauskas

([62], [63]).
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Bass[10], proved the well-posedness of the martingale problem for operators of the
form (3.1) such as those with kernel

_ &
K(z,h) = anl—+<(3&),

where o : R — (0,2) is strictly bounded away from 0 and 2, the function f(s) =
MaX|z—yl<s |<($) - C(y)| satisfies

1
/ 6(S)ds < oo and lim 3(s)|In(s)| =0,
0 S s—0

and ¢y is a normalising constant for each x € R. While the proof of the existence
of a solution coincides with the weak convergence technique used in the proof of
[78, Theorem 4.2], the proof of uniqueness avoids having to deal with probabilistic
estimates like those of the Green function and heat kernels. To explain the method,
let {X;}:>0 be a solution to the martingale problem started at zy € R¢ corresponding
to K, and let {Y;};>o be the pure jump symmetric Lévy process with jump kernel
Jeo : R4\ {0} — Ry given by j,,(h) = K(zo,h). The key idea is to estimate the
semigroup corresponding to {X;}+>o by the semigroup corresponding to {Y;}:>0. A
demonstration of this proof technique may also be found in Bass and Perkins[13].

Recall the main result of Bass and Tang, [14, Theorem 1.2] from the introduction
of this chapter. While they also used the semigroup comparison method of Bass[10],
the key difference in their estimate lies in the usage of the L?(RY) norm instead of the
L>*(R%) norm for comparing semigroups. The usage of this norm requires additional
estimates such as bounds on the Fourier transform of the heat kernel(see [14, Corollary
2.8]).

We note that the geometric stable processes (or its associated operator/jump
kernel) do not satisfy any of the assumptions imposed in any of the papers above,
insofar as uniqueness of the martingale problem is concerned. The reason is that
bounds such as heat kernel bounds, semigroup ultracontractivity or Green function
bounds are either not known or do not satisfy the assumptions imposed in previous
papers, such as those of [10] and [14]. This is the main motivation behind this chapter.

We complete this section with an example which illustrates the usage of Theo-
rem 3.1.2. Our example is motivated from [10, Corollary 2.3 and (2.6)].

We require the below lemma before stating our example.

Lemma 3.2.1 Let J,: R4\ {0} - R, (: R = R, and v : R, — R, be functions
which satisfy the following conditions :

I) J satisfies Assumption 3.1.1(a),(c) with some choice of k and l.
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II) ¢; < () < ¢y and ¢y < B(h) < ¢y for some c1,c5 > 0 and every v € R h €

R%\ {0}.
1) J(h) = J(—=h) and B(h) = B(—h) for every h € R\ {0}.
IV) ¢ : Ry — Ry satisfies Assumption 3.1.1(e)(i), (i) for J.

V) [In(B(h)|0(|h]]) < cs for some constant cz > 0 and every h € R\ {0}, and ¢
s uniformly continuous.

Let A(z,h) = B(h)*@. Then, the kernel K(x,h) = A(z,h)J(h) satisfies Assump-
tion 3.1.1 and there is a unique strong Markov family of solutions to the martingale
problem for any operator of the form (3.1) with kernel K.

Proof. Assumption 3.1.1(a),(c) are satisfied from I), while Assumption 3.1.1(d) fol-
lows from the definition of A and II). Assumption 3.1.1(b) follows by III), while
Assumption 3.1.1(e)(i),(iii) follow from IV).

In order to verify Assumption 3.1.1(e)(ii), let b, e > 0 be arbitrary. Suppose that
|h|| < band x,y € RY. We have

Az, k) — Ay, W) (IR]) = [8(R) = B(R)W [&(||R])
< [¢(2) = ¢(y) max{B(h)*), B(h)*@} In(B(h)) v (|[Al]),

where we used the mean value inequality and the monotone nature of z — [(h)?
above. Note that 5(h)*®) = A(x, h) and B(h)¢W) = A(y, h) by definition. Combining
Assumption 3.1.1(d) with V),

C(x) = ¢(y)| max{B(h)*“), B(h)* W} In(B(h) ¥ (|h]]) < C'|¢(x) = C(y)]

for some constant C’ > 0 independent of x,y and h. Combining the above inequalities
and taking the supremum over ||h|| < b,

sup [A(z, h) — A(y, )| ([|h]]) < C7I¢(2) = C(y)] (3.13)

lInll<b

for every b > 0.
Let 6 > 0 be such that ||z —y|| <6 = [((z) — ((y)| < &. Then,

AN sup |A(z, h) — Ay, h)[¢([|n]]) < e

|z —yll <0 = [C(z) = C(y)| < ol
Il <b

by (3.13). This shows that Assumption 3.1.1(e)(ii), and hence Assumption 3.1.1 is
satisfied by K (x, h). The result now follows by applying Theorem 3.1.2. O
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Example 3.2.2 Let J, be the jump kernel corresponding to the geometric stable
process of index o € (0,2] (See Section 3.1), which satisfies Jo(h) = Jo(—h) and
Assumption 3.1.1(c) with | = 1. Let ¢ : R — Ry be any uniformly continuous
function which is bounded and bounded away from 0 (for example, {(x) =1+ e~ lI=l)
and let B(h) = """ for some fized € > 0. Set ¢(s) = L5 for any e € (0,1).

We note that all conditions I),11),II1) and V) of Lemma 3.2.1 are satisfied by the
above definitions, and only need to verify condition IV). For this, note that ¥ (s) =1

for s > 1. Thus, it is sufficient to prove that

Jao(h) o
/Rd\{o} w(HhH)dh = (3.14)

Clearly f”h”>1 Jo(h)dh < Ky since J, satisfies Assumption 3.1.1(a). Now, by Assump-

tion 3.1.1(c) and a change of variable,

1
/ |h]|€Jo(R)dR < m/ ||| dh = c/ ety = & <o (3.15)
0<|lhl|<1 <|J|h]I<1 0

0 €

since € > 0. Combining this with (3.14) shows that ¢ satisfies condition V) of
Lemma 3.2.1. Thus, the kernel

K (2, h) = @RI 7 (1)

satisfies Lemma 3.2.1 for any € > 0. By an application of the lemma, there is a unique
strong Markov family of solutions to the martingale problem for the operator associated
to it via (3.1).

3.3 Overview of the proof of Theorem 3.1.2

We will now provide an overview of the proof of Theorem 3.1.2, beginning with
comments on Assumption 3.1.1. In keeping with the assumptions in [14], we ensure that
the kernel K is of the form K(x,h) = A(z, h)J(h), where A satisfies the boundedness
assumption Assumption 3.1.1(d) which is the analogue of (3.3), and the continuity
assumption Assumption 3.1.1(e) which is the analogue of (3.4).

Recall the definition of a jump kernel and the formula of the infinitesimal generator
of a Lévy process from the previous section. Assumptions 3.1.1(a),(b) and (c) ensure
that we restrict our attention to perturbing the generators of symmetric Lévy processes
that possess a jump kernel J which is slowly varying at 0. This class of processes has
not been covered previously in the history of the martingale problem, hence we choose
to focus on it.
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We shall now discuss the proof of Theorem 3.1.2. Suppose that L is of the form
(3.1) such that its kernel K satisfies Assumption 3.1.1. Our proof of the existence of a
solution requires a key proposition (Proposition 3.4.1), namely that £f is uniformly
continuous for each f € C3(R?). The proof of the existence of the solution now follows
by a suitable modification of the proof of [10, Theorem 2.1], using a weak convergence
argument. A selection argument then gives the existence of a strong Markov solution
to the problem.

The proof of uniqueness in Theorem 3.1.2 requires three key propositions. The
first of these, Proposition 3.4.3 requires the definition of the resolvent. Given a strong
Markov process {Y;}:>0, its resolvent is defined by

(RYg)(z) = E, /0 ) e Mg(Yi)dt, (3.16)

for every g € L*(R%), z € R? and A\ > 0. The first key proposition, Proposition 3.4.3
states that for any A > 0, the resolvent R)g of a solution of the martingale problem
is continuous on R? for any g € L>®(R%). The proof relies on exit time estimates
and a result on the regularity of harmonic functions with respect to a solution of the
martingale problem.

The second proposition, Proposition 3.4.5 is a resolvent perturbation bound. More
precisely, let {X;};>0 be a solution to the martingale problem started at zy € R?
corresponding to K, and let {Y;};>¢ be the pure jump symmetric Lévy process with
jump kernel j,, : R\ {0} — R, given by j,,(h) = K(xo,h). Let R} and M™ be
the resolvent and infinitesimal generator of {Y;}:>o respectively. Under an additional
assumption on K, Assumption 3.4.4 which is stronger than Assumption 3.1.1(e),
Proposition 3.4.5 shows a bound of the form

(£ = M%) (B 9)lloo < Cliglle

where it can be ensured under some conditions that 0 < C' < 1. This proposition
provides an estimate of how well M® approximates L.

Finally, the last proposition Proposition 3.4.6 is a localization argument, which
relaxes Assumption 3.4.4 to Assumption 3.1.1(e). It is a technical result that uses the
structure of D([0, 00); R%). Informally, given a strong Markov solution to the martingale
problem {X;};>o with filtration {F;};>¢, define the stopping times 7; : Q@ — R, for
1 >0 by

0 =0,7=inf{t >7n_: | Xy — X, || >n}fori>1.

The result shows that 7; — 400 a.s., and then inductively shows that any solution
to the martingale problem is uniquely determined on the stopped filtration F;,7 > 1.
The result follows after showing that F., is generated by U2, F;.
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Given these three propositions, the key idea of the proof is as follows. If {P.}, cga
are two strong Markov families of solutions to the martingale problem, then we consider
the resolvents under these measures

R\ f(z) = E; / e N f(Xy)dt, i=1,2
0

for f € L*(RY) and z € R%. Assuming Assumption 3.4.4, we show using the resolvent
continuity and perturbation bound that for large enough A > 0, Rig = R3g for
all g € L®(R?) such that ||g||z~(R?) < 1, whence uniqueness follows under the
assumption, which is subsequently removed by the localization argument.

3.4 Proof of Theorem 3.1.2

In this section, we will prove Theorem 3.1.2 assuming some key propositions that will
be proved in subsequent sections. We will prove that a solution to the martingale
problem exists in Section 3.4.1. Finally, we will prove that the solution is unique in
Section 3.4.2. Throughout this section, let £ be an operator as in (3.1) with kernel K
which satisfies Assumption 3.1.1.

3.4.1 Proof of the Existence in Theorem 3.1.2

We require the following key proposition to prove the existence of a solution.
Proposition 3.4.1 For all f € C}(RY), Lf : RY — R is uniformly continuous.

Proposition 3.4.1 will be proved in Section 3.5. We can now prove the existence as
in Theorem 3.1.2.

Proof of the existence in Theorem 5.1.2. Fix 1o € R Recall 2 = D(]0, 00); R?) from
Section 1.1. For all n > 1, let P,, be a probability measure on {2 such that for all
k < n2" and for all f € CZ(RY),

M = f (X ) = £ (Xing, ) = £1(X ) (t/\ k;l — A 2%) (3.17)

is a P,,-martingale, and P,,(X, = ) = 1. As described in the proof of [10, Theorem
2.1], this martingale can be constructed using a stochastic differential equation driven
by a Poisson point process.

Fix z € R? and f € CZ(RY). Note that for any h € R, ||| < 1 we have

[f(z+h) = f(z) = Vf(z) - bl < | HylloolIR]I*:
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On the other hand, for ||h| > 1 we have

[f(@+h) = f(@)] < 2] f]leo-

Combining the two inequalities above,

[f(z+h) = (@) = Lap<a(VF (@) - )] < @ flloo A H ool 1IF)

<
< 2L AR flloo VI H lloc)

for all h € RY\ {0}. Thus, by (3.1) and Assumption 3.1.1(c), for all z € R? we have

ILf (@) < 2([flloo V 1 Hflloo) /Rd\{o}(l AR|1*) K (2, h)dh
<q /R sy (LA IR T30 < 201y (3.18)

where we used Assumption 3.1.1(a) in the last inequality. It follows from the definition
of P, that f(X;) — f(Xo) — 2C; Kot is a P,- supermartingale for all n > 1. Thus,
{P,},>1 satisfy the hypothesis of [10, Proposition 3.2] since C'y depends only on || f||«
and ||Hy||«- It follows that the sequence of probability measures {PP, },>1 are tight
on D([0,t]; R?) for all t5 > 0.

Letting P,, be a subsequential limit of P,,, for arbitrary fixed f € C3(R?) we follow
the argument of [10, Theorem 2.1] from the third paragraph onwards, and conclude
that [10, (3.3)] holds for f € C3(R?). That is,

M/ = 5060~ )~ | LF(X)ds

is a P,,-martingale for all f € C3(RY). Now, given f € CZ(R?) arbitrary, let f, €
C3(R?) be such that f, — f in CZ(R).

We claim that M/ — M/ in L(P,,) for each fixed ¢ > 0. Since f,, — f in CZ(R?)
we have

fa(@ +h) = ful®) = Lnj<r (Vful(x) - h) = f(x+h) = f(2) = Lnj<i(Vf(2) - h)

for all z € R? and h € R?\ {0}. By (3.1), (3.18) and the dominated convergence
theorem, it now follows that Lf,(z) — Lf(z) for all x € R% Since f, — f pointwise,
it follows that Mtf "= Mtf pointwise as random variables on (2.

By (3.17) and (3.18),

M| < 1 full oz ray (2 + 2C ¢ Kot)
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for all n > 1. Note that || fu|c2(ra) is a convergent, hence bounded sequence. It follows

by the bounded convergence theorem that M/™ — M/ in L'(P,,).

Thus, {M/}i>0 is the L' (P, )-pointwise limit of {M/"};5¢. Since {M/"},~o are
martingales and {F;};>0 is a complete filtration, it follows that {Mtf }i>0 is also a
martingale. We have shown that P, is a solution to the martingale problem for £
started at xo for each zo € R

Suppose that G, is the set of all solutions to the martingale problem for £ started
at xg. Then, by the arguments in [10, Section 4], it can be shown that G,, is compact
in the space of probability measures P on D([0, 00); R?) such that P(X, = x4) = 1.
Hence, by the proofs in [79, Chapter 14], we obtain the existence of P,, € G,, for each
zo € R? such that {P,},cgras is a strong Markov family of solutions to the martingale
problem (see the paragraph below [14, Remark 4.2] for a similar argument). O]

3.4.2 Proof of Uniqueness in Theorem 3.1.2

By the previous section, we assume the existence of a strong Markov family of solutions
to the martingale problem {P,},cre with associated coordinate process {X;}i>o as
described in Section 3.1.

Recall the resolvent of a strong Markov process from (3.16). The following lemma
states some facts about the resolvent. We include a proof of it after the proof of
uniqueness in Theorem 3.1.2.

Lemma 3.4.2 (Resolvent properties) Let {Y;};>0 be a strong Markov process with
resolvent RY . Fiz A > 0.

(a) For any g € L®(R?), (RYg) € L>°(R?) and
1
I(BX9) oo < llglloo-

(b) Suppose that {Y;}>o is a Lévy process. Then, for any A > 0 and g € CZ(R?),
R} g € C}(R?).
We shall now state our first key proposition, the continuity of the resolvent.

Proposition 3.4.3 (Continuity of resolvent) Let Ry be the resolvent of {X:}i>0.
For any g € L¥(R%) and A > 0, Ryg is a continuous function.

For stating our second key proposition, we require a stronger assumption on A(zx, h)
than Assumption 3.1.1(e)(ii).

Assumption 3.4.4 There exists ¢ > 0 such that for every x,y € R? and h € R?\ {0},

Al ) = A WE= Sy
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where 1 is as in Assumption 3.1.1(e).
For z € R?, let M? be defined by

MA@ = [ (1) = ) = (956 R ga) K. b
_ /Rd\{o} (f(z 4+ 1) + f(x — ) — 2f(2)) K (=, h)dh (3.19)

for all f € CZ(R?) (where we used Assumption 3.1.1(b) to derive the second equality).
By [74, Theorem 31.5,Chapter 6], there exists a unique symmetric Lévy process
{ X} }+>0 which solves the martingale problem corresponding to the operator M?Z.

Let R denote the resolvent of { X} }:>o. We are now ready to state our second key
proposition, an estimate of how well M® approximates £. Note that if f € CZ(R?),
then by Lemma 3.4.2(b), Ry f € CZ(R?) for all x € R%, A\ > 0. Therefore, MRS f is
well defined for all z € R% and \ > 0.

Proposition 3.4.5 Suppose that K satisfies Assumptions 3.1.1 and 3.4.4. For every
f € CERY), zg € R? and X > 0,

20\ ( P s
1€~ M) Pl < 2 )
where J is as in Assumption 3.1.1(e)(iii) and & is as in Assumption 3.4.4.

Our third key proposition is a localization argument.

Proposition 3.4.6 (Localization) Suppose that every operator L of the form (3.1)
such that K satisfies Assumptions 3.1.1 and 3.4.4 admits a unique solution to the
martingale problem. Then, uniqueness holds in Theorem 3.1.2.

We are now ready to prove the main result of this section. This will be followed
by the proof of Lemma 3.4.2.

Proof of Uniqueness in Theorem 3.1.2. Let {P!},cpe,i = 1,2 be two strong Markov
families of solutions to the martingale problem for £. Recall the resolvent of a process
defined by (3.16). Consider the resolvents of the coordinate process {X;}+>o under
each of these families of measures,

gf(x):E;/ooer(Xt)dt, i=1,2. (3.20)
0

Let R = R} — R2 denote their difference. Then, for all f € L>®(R?) and i = 1,2,
(R4 ) loe < 51 f|lsc by Lemma 3.4.2(a). By the triangle inequality,

2
183 flloo < IR lloo + 1B3 flloo < 11 fll (3.21)
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for all f € L®(R?). Let
B={geL*R": gl <1}
be the unit ball in L>®°(R?). Define

6 = sup | R .. (3.22)
geB

Note that © < 2 by (3.21).

Fix g € CZ(R?) N B and =, x5 € R% Recall that R} is the resolvent of the unique
process which solves the martingale problem corresponding to the operator M?*, where
M?* is given by (3.19).

Following the computations in the proof of [14, Theorem 1.2, pages 1164-1165]
and using the definition of the resolvent (3.16) and Lemma 3.4.2(b) where necessary,
we have the identity

(RYg)(z) = RY((L — M™)(R}’g))(x).

By Proposition 3.4.6, it is sufficient to prove that uniqueness holds when K also
satisfies Assumption 3.4.4. We assume this from now on. Let A > 8£7, where £ is as
in Assumption 3.4.4 and J is as in Assumption 3.1.1(e)(iii). Using the linearity of
RS,

(RRg)(x) = RY((L — M™)(R}’g))(x)

= e = M) (8 (s —ameigoa =) ) @ 629

By Proposition 3.4.5 and noting that A > 8£J and ||g|| < 1,

4T 1
S lglle < 5. (3:24)

On the other hand, by the definition (3.22) of ©,

(£ — M™)(I0g) A _(L=M)EPg) NN
(£ = M) (R g)]|o0 b= (RA (||(£—Mro)(R§Og)||Oo)>( )< ©.

(£ = M*) (Y9l <

Combining the above estimate with (3.23) and (3.24), it follows that
1
IR3gll < 26 (3.25)
for all g € CZ(RY) N B and A\ > 8¢J.

96



For any g € B, we can find a sequence {g, }»>1 C CZ(R?)NB such that g,(z) — g(x)
ae. v € RY. By (3.20) and the dominated convergence theorem, (R{g,)(z) —
(R$g)(x) for a.e. x € RY. Applying (3.25) to each g,,n > 1 and letting n — oo, it
follows that (3.25) holds for all g € B. Taking the supremum over all g € B in (3.25)
and using the definition (3.22) of ©, we obtain © < 16. Since © < oo, it must be
that © = 0.

Therefore, R{g = 0 a.e. for all g € B. By Proposition 3.4.3, R{g is continuous.
Hence, R$g = 0 identically for all g € B. By definition of RY,

Rlg=R3g forallgec B,X>8¢J.

By the definition (3.20) of R}, uniqueness of the Laplace transform and the right
continuity of {X;}>o, it follows that

Elg(Xt) Ei!J(Xt);

for all z € R?, ¢ > 0, and continuous g € B. The same equality also follows for all
g € B by limiting arguments.

In particular, by setting ¢ = 14 for any Borel A C R? in the above equation, it
follows that PL(X; € A) = P2(X; € A) for all z € R%, ¢ > 0 i.e. the one-dimensional
distributions of X, are the same under P i = 1,2 for all + € R? and ¢ > 0. Thus,
applying [31, (a), Theorem 4.2, Chapter 4] to the families {P} cpa,i = 1,2, it follows
that for each x € R?, {X:}+>0 has the same finite dimensional distributions under each
of Pi i = 1,2. Thus, uniqueness holds for the martingale problem, as desired. O

We will now prove Lemma 3.4.2.

Proof of Lemma 3.4.2. We first prove part (a). Let g € L®(R?) be given. For any
z € R% by the definition (3.16) of the resolvent,

(RYg)(z) = E, / eyt

< (lgllEs / e N
0

= Lial

Part (a) follows. We now prove part(b). Suppose that {Y;}:>o is a Lévy process, and
let f € CZ(R?) be given. For any z € R? and h € R?\ {0}, by the definition (3.16) of
the resolvent R} we have

R o) = Y (@) = o [ Ve~ [~ e e (320

0 0
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Since {Y; }1>0 is a Lévy process, the process {Y; + h}i>0 under the measure P, has the
same distribution as the process {Y;};>o under the measure P, ;. Therefore,

EHh/ e Mf(Yy)dt = Ex/ e MF(Y; + h)dt.
0 0
Combining (3.26) with the above equation and dividing by ||A/|,

R fa+h) = B f@) o [ f(i+h) = f(¥)
1] “ﬁA ‘ 1]

dt. (3.27)

By the mean value theorem,

[0 ) 100

17N
7]

A

dt < Hf’”oo/ e Mdt <
0

By (3.27), the above inequality and the dominated convergence theorem, it follows

that y
03@ A 83:2 ’

for all i = 1,...,d. By part(a),

WD) _ gy (2] < L2

or;, || /\ 0z, ||
for all ¢ = 1,...,d. Iterating this argument for higher derivatives, it follows that
(RY f) € C2. O

3.5 Proof of Proposition 3.4.1

In this section, we prove Proposition 3.4.1. Throughout this section, let £ be as in
(3.1) with kernel K of the form K(z,h) = A(z, h)J(h), satistying Assumption 3.1.1.

Proof of Proposition 3.4.1. Fix e > 0 and f € C3(R?). Let

g(,h) = (f(z +h) = (@) = <2 (V[ (2) - h)) K (2, h) (3.28)
for all z € R h € R\ {0}. By (3.1),

Lf(y) = / g(y,h)dh for all y € R% (3.29)
R4\{0}
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Observe that by Assumption 3.1.1(d), for some constant C' > 0 we have
l9(2, B)] < C(lIflloe AN Hlloo) (LA I2])T(R) (3.30)

for all z € R4, h € R?\ {0}. Let M > 0 be a constant that will be chosen later. For
any 6 > 0, by (3.30),

’/ oz, h)dh‘ <c (1A B]2)T(h)dh.
1Al >5—1 lhl|>6—1
Since (1 A ||h][?)K (0, k) is integrable over R?\ {0} by Assumption 3.1.1(a), we can
choose 9, small enough depending on M such that
€

lg(z, h)|dh <
/hzaxi AM

for all z € R%.
So, for any x,y € R?, by (3.29), the triangle inequality and the above inequality
we have

[Lf(x) = Lf(y)| < / ~(g(z, )+ lg(y, h)l)dh+/ gz, h) = g(y, h)|dh
B Ikl <85
<ot e lg(x, 1) — g(y, h)|dh. (3.31)

Let g(z,h) = f(x + h) — f(x) = Ljny<1V(f(2) - h). Note that by the triangle
inequality,

[t st mian < [ gt = 0] e

hll<dy!
+ / 900 WK (2, 1) — K(y, )| dh. (3.32)
hll<dy!

We shall now bound the first term in (3.32). Observe that for some constant C' > 0,
9(2,h) = g(y. h)| < Cllfllczma (1A IR
for all z € R% h € R?\ {0}. So, by parts (a) and (d) of Assumption 3.1.1,

/Ilh||<51 9(x, h) — g(y, )| K (z,h)dh

<[ fllcg@ayllz =yl (A |h||*) K (z, h)dh
Ihl|<dy,
<e|l fllep@eyllr =yl (LA [R)I?)J (h)dh (3.33)
lIhll <y,
< ool fllep ey Kollz — yll- (3.34)
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We will now bound the second term in (3.32). By Assumption 3.1.1(e)(ii) applied
with b = (51\_41, there exists 7, > 0 depending on M such that

lo—yll <Oy = sup [A(z, I') = A(y, )| (h)

-1
[L4IESJY:;

€
€ 3.35
< oM (3:35)

Thus, whenever ||z — y|| < 0},, by Assumption 3.1.1(d) and the above inequality, for
all ||h]| < 6;; we have

|K (2, h) = K(y, h)| = [A(x, h) = A(y, h)[J (h)

h
<[ s (A - Al | 2
I <65 (h)
€ Jh)
2M (h)’
Note that [g(z, h)| < 2| f|lcz(e). Combining this with the above estimate,
_ € J(h) I fllczmaye
9t DI o)~ IR < 7 g | dh < THEE
/||h||<6M1 MUTEED fyy s b () M

(3.36)
where we used Assumption 3.1.1(e)(iii) in the last inequality. Combining (3.32), (3.34)
and (3.36) we have

€
[ o) = gl wldb < (T legen) 57 + 1 lgen Kalle = o]
IRl <85
Combining this with (3.31),

1££10) = £ < (T legeen + 5 ) 17 + el g alle =l (33)

for all 2,y € R? such that ||z — y|| < },. In the previous argument, we now choose
Y Y M
1

2 (71 lepes +3)

and obtain 07, > 0 such that (3.35) holds for all ||z — y|| < 0),. Furthermore, let
1/ — € .
202||f||cg(]1z<d)K0

M =

Then it follows from (3.37) that
le =yl < oy AN 0" = |Lf(x) = Lf(Y)| <e,

which proves that £f is uniformly continuous, as desired. m
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3.6 Proof of Proposition 3.4.3

In this section, we will prove Proposition 3.4.3. Let £ be as in (3.1) with kernel K
satisfying Assumption 3.1.1. Suppose that {P,},cra is a strong Markov family of
solutions to the martingale problem and {X;};>¢ is the associated coordinate process
as in Section 3.1.

We will require two additional results for the proof. Define L : (0,1) — (0,00) by

L(r) = / 1 @ds,

where [ is as in Assumption 3.1.1(c). By the same assumption,

lim L(r) = +o0. (3.38)
r—0+
For z € R r > 0 let B(z,7) = {y € R?: ||y — z|| < r} be the Euclidean ball around
x of radius 7, and let 7p = inf{t > 0: X; ¢ D} be the exit time of {X;}+>0 from a set
D C RY. We have the following upper bound on the exit time of {X;};5o from small
balls.

Lemma 3.6.1 (Exit time estimate) There exists C > 0 such that

Cy
]EZTB(:E,T) < L(T’)

for allr € (0,1), z € R? and z € B(z,r).
Proof. cf. [53, Proposition 3.3]. O

A function f : R? — R is harmonic on D C R? if, for all B C D open and z € B we
have E,[h(X,,)] = h(x). We also have the following regularity estimate for bounded
harmonic functions.

Lemma 3.6.2 (Regularity of harmonic functions) There exists ¢ > 0 and
v € (0,1) such that for all v € (0, 3) and zo € R?,

Ll —ylD)™

- x,y € B(xg,r/4)

[u(z) = u(y)] < cllulloo

for all bounded u : RY — R that are harmonic in B(xg,T).
Proof. cf. [53, Theorem 1.4]. O

We are now ready to prove the proposition.
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Proof of Proposition 3.4.5. Fix A > 0 and h € L°(R?). Fix 2 € R? and let 7, € (0, %)
be a constant that will be chosen later. We follow the argument as in [12, Proposition
4.2].

Begin with the identity

TB(I,TD)
(Roh)(2) = E* / B(X.)ds + B Roh(X,, )
0
which holds for all z € B(xz,7¢). Let y € B(z,"?) be arbitrary. We plug in z = x and
z =y in the above identity, take the difference and use the triangle inequality to get

TB(:E,T‘U) TB(:L‘,TO)
(Roh)(x) — (Roh)(y)] < |E* / h(X,)ds| + [E¥ / h(X,)ds
0 0

+[E” Roh(X — EYRoh(X

TB(JC”“O)) TB(:c,ro)>|

The first two terms may be bounded by [|h||oc SUD,¢ p(4,r0) B2 TB(ar). Thus, we see that
for any y € B(x, %),

[(Roh)(x) — (Roh)(y)|

SQHhHoo sup EZTB(J;,TO) +
z€B(z,ro)

Eﬂc [(Roh)(XTB(w,m))} - ]Ey [(Roh)(XTB(x,m))] ‘ : <3'39)

Observe that the function z — E* [(Roh)(X

TB(I,TO)
B(z,19). Since 1o € (0, %), we can apply Lemma 3.6.2 to this function. Thus, there

exist constants C' > 0,7 € (0,1) such that

)] is bounded and harmonic in

B [(Boh) (X )] = By [0 )] | < O (s )

for all y € B(z, ). Combining the above with (3.39),

L(r 7
[(Roh)(x) — (Roh)(y)| < 2[[hlloe sup  E.Tp(wr) + Cllhllo <—( 0 ) (3.40)
z€B(z,ro) L(HZIZ’ - y”)

for all y € B(xo, 7).

Now, let g € L*> have compact support and let h = g — AR,g. By the triangle
inequality and Lemma 3.4.2(a), ||h]lc < 2||g|lco- Let {X[}+>0 be an independent copy
of {X;}+>0. We will now prove that Ryg = Rgh. To prove this, fix x € R? and let

Ko = [ Eaglxiar
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We have k(0) = Rog(z), and k'(s) = —E,g(Xs). Using integration by parts,

/000 e Mk (s)ds = —Rog(z) + /000 e ME,g(X,)ds = —Rog(x) + Ryg(z).  (3.41)

Let {X}}+>0 be an independent copy of {X;};>0. Then,

)\Ext A g(X!)dsdt

(Ro(h — 9))(x) = (Ro(AR\)g) () = E, / N /\(Rxg)(Xt)d

E,
/ )\e"\s / [E.Ex,g(X)]dtds
]

e / E,g(Xys)dtds

/ e k(s)ds, (3.42)

where we used the Strong Markov property of {X;}:>¢ in the second last equality.
Combining (3.41) and (3.42) it follows that Ryg = Roh. Now, by (3.40),

.
(Rr)(o) ~ (R39)(0) < Al 50 Bt +2C gl (1) (3.3)
2€B(z,r0) L(Hx_y”)
for all y € B(x, 7).

Observe that (3.43) holds for all bounded g with compact support. However, any
bounded measurable g can be approximated pointwise from below by a sequence
of bounded functions g,,n > 1 which have compact support. By the dominated
convergence theorem, Ryg, — R,g pointwise. Applying (3.43) to g, for each n > 1
and letting n — oo, we see that (3.43) holds for all bounded measurable g.

Now, fix g € L>®(R?) and let € > 0 be given. By Lemma 3.6.1 and (3.38),

lim sup E.7p@,) =0.
r—0 z€B(x,r)

We choose ry small enough such that

€
sup  E.7p(r) <

< (3.44)
z€B(z,ro) 8”9”00

By (3.38), we can choose 0 < 1’ < 1 small enough such that

eBlar) (ﬁ) B (i(m) ) < oo
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Combining (3.43), (3.44) and the above equation,
|Rag(x) — Ryg(y)| < e forall y € B(x,r').

Thus, R,g is a continuous function. O]

3.7 Proof of Proposition 3.4.5

In this section, we will prove Proposition 3.4.5, which is required for the proof of
uniqueness in Theorem 3.1.2. Throughout, we assume that £ is as in (3.1) with kernel
K of the form K(z,h) = A(z,h)J(h) satisfying Assumptions 3.1.1 and 3.4.4.

Proof of Proposition 3.4.5. Fix zg € RY, A > 0 and f € C(R?). By Lemma 3.4.2(b),
RY f € CZ(R?). Hence, it lies in the domains of £ and M. By (3.1) and (3.19) we
have

(£ = M™) (R f)(2)

= /R d\{o}((Ri‘)f)(fc + 1) + (R f)(a — h) — 2(R5° f)(x)) (K (2, h) — K (2o, h))dh.

Taking absolute values on both sides and applying the triangle inequality,
(£ = M%)(R f)(2)]
< /d\{ } (R ) (@ + h) + (BY f)(z — h) = 2(RY° f)(2)) (K (2, h) — K(xo,h))| dh
RA\{0
AR fle [ | K@) = Koo, BIdh
RN\ {0}
4
<3l [ V() — Ko, h)dh (345
R4\ {0}

where we used Lemma 3.4.2(a) in the final inequality. By Assumption 3.4.4,
J(h)
P(lIRl)
for all h € R%\ {0}. Applying this bound to the right hand side of (3.45),
J(h)
re\gop V(|72

where J is as in Assumption 3.1.1(e)(iii). Combining (3.45) with the above inequality,
the proposition follows. O

|K (2, h) = K(zo, h)| = |A(z, h) — A(zo, h)[J(h) <&

/ K (2, h) — K (20, W)|dh < € h=eJ,
R4\{0}
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3.8 Proof of Proposition 3.4.6

In this section, we prove Proposition 3.4.6, the localization argument required to
prove uniqueness in Theorem 3.1.2. Let £ be as in (3.1) with kernel K which
satisfies Assumption 3.1.1. Let  : (0,1) — (0,00) be as in Assumption 3.1.1(c) and
Y : Ry — R, be as in Assumption 3.1.1(e). For x € R% r > 0 let B(x,r) = {y € R®:
|ly — z|| < r} be the Euclidean ball around z of radius 7.

We require some preliminary lemmas before proceeding to the proof of Propo-
sition 3.4.6. We will first create a family of localized operators for £ which satisfy
Assumption 3.4.4.

Lemma 3.8.1 There exists n > 0 and, for each xy € RY, there exists an operator
L,y : CEHRY) — L>®°(R?) of the form (3.1) such that :

(a) For all f € C3(RY) and x € B(zo,n),

(b) For all zg € R?, the kernel of L,, satisfies Assumptions 3.1.1 and 3.4.4.

Proof. By Assumption 3.1.1(e)(ii) applied with b = € = 1, there exists 6 > 0 such that
for all zp € R% 0 < ||h|| <1 and y € B(x, ) we have

1
LAl

By the triangle inequality and Assumption 3.1.1(d), for all ||h|| > 1 and y € B(zg,0)
we have

[ Ay, h) — A(zo, h)| < (3.46)

[ Ay, h) = Ao, h)| < |A(y, h)] + [A(zo, h)] < 2,

By Assumption 3.1.1(e)(i), we have ¢(s) = 1 for s > 1. Combining this with the
above inequality, for all ||h]| <1 and y € B(xo,0),

202
Aly,h) — A h 2

Combining the above inequality with (3.46), there exists C' > 0 such that for all
y € B(z,0) and h € R?\ {0},

C
’ gialy
For all z,y € B (xg,6) and h € R?\ {0}, we use the above inequality to see that
2C
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Fix 7y € R? and let n = 2. We shall now define A4,, : R x R?\ {0} — R,. For
each z such that z € B(xg,n)¢ let A(z) be the unique point y on the line segment
joining z and xy such that ||y — x¢|| = 1. Define

NS,

~—

Az, h) x € B(xo,n) ‘

Ago(@,h) = {A(A(x),h) B(ao,n)*

Now, we define K,, : R¢ x R?\ {0} — R, by
Koo (z,h) = Agy(z,h)J(h).

By (3.47) and the definition of A,,, K,, satisfies Assumptions 3.1.1(c) with the
function I, Assumption 3.1.1(e) with ¢, and Assumption 3.4.4. Furthermore,

Ko (2, h) = K(z,h) forall z € B (xo,n),h € R\ {0}.

Let £,, be given by (3.1) with kernel K. By (3.1) and the above facts about K, it
is clear that L£,, satisfies condition (a) and (b), completing the proof. O

In order to state our second lemma, let {P,},cre be a strong Markov family of
solutions to the martingale problem for £. Let n > 0 be given by Lemma 3.8.1 and
define the stopping times 7; : 2 — R, for ¢ > 0 by

=07 =inf{t >7_,: | Xy —X,_,|| >n} fori>1. (3.48)

Let F,, be the filtration We require the following fact about F,.,7 > 1. Note that
the space (€2, F.) is sufficiently rich in that, for any ¢ > 0 and w € €2, the element
W' € Q given by W'(s) = w(t A s) satisfies [75, (1.11)]. By [75, Theorem 6] it follows
that

Fr, = 0(Xipr, :t>0) foralli>1. (3.49)

7

Lemma 3.8.2 7; — oo a.s. under every P,, x € RY. Furthermore, o(UX|F,.) = Fuo.

Proof. Let us assume that there exists a constant C' > 0 such that for all zo € R? and
t>0,
P, (1 <t) < Ct/n? (3.50)

for some constant C' > 0 independent of zq, t and n. We will prove that 7, — +00 a.s.
assuming (3.50). Then, we will prove (3.50).
Fix zo € RY. For any s > 0, by (3.50),

P, (e7™ >5) =P, (11 < —Ins) <0V (C(—In(s))/n* A1).
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By the layer-cake formula and the above bound,

1
E. e ™] :/0 P, (e7™ > s)ds

e—n2/C 1
|
g/ 1ds+/ Oy,
0 e—n?/C n
e 1—n?/C —e" /C.
n?/C

By increasing C' as much as necessary, we can therefore ensure that
E,le ] <v<1 (3.51)

for some v independent of xy. Since 7; > 7;_1, we have by the Strong Markov property
that

Eay e 7] = Eqy [Eq, [6—7'1'71_(7'1'_7'1'71) | Fr ] = By, [eTiflEXTi,l 6_(”_”*1)]
Applying this inductively with (3.51) we have E, [e~"] < 4* for all xy € R%, i > 1.

It follows that e=™ — 0 in L'(Q, P,,). However, e " is an a.s. decreasing sequence
of random variables since 7; < 7,41 a.s. Hence, it follows that e™™ — 0 a.s., and
T; — +00 a.s..

We will now prove (3.50) by using [10, Proposition 3.1]. Let f € CZ(R?) be fixed.

Note that for all z € R? and f € CZ(R?), we have

[f(@+h) = f(2) = Lnp<a (VI (2) - R)] < 2([flloo A 1H fllo0)-

Thus, by (3.1) and Assumption 3.1.1, for all z € R,

15 <200 e AW [ G <200 S ) [ )

< 2CK,
Therefore ,by (3.6) we have
M{ < f(X0) = F(Xo) = C(I flloe + | Hylloo)t-

It follows that the right hand side is a P, -supermartingale. Now, (3.50) is a direct

consequence of [10, Proposition 3.1].
We will now prove that (U2, F;,) = Fu. Clearly, o(U2,F,,) C Fu holds. Thus,
we only need to show the reverse inclusion.
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Letty,...,t, > 0and By, ..., B, € B(R?) be arbitrary. Let D = My<;<,{X;, € B;}
and D; = Mici<n{Xyar, € Bi} for all j > 1. Since 7; — oo a.s. it follows that
1p, = 1p as. as j — oo. However, by (3.49), D; € F,, C U2 F, for all j > 1. Thus,
it follows that D C (U2, F,,). However, sets of the form D clearly generate F..
The second part of the lemma follows. O

We require the following technical lemma. For this, fix 7o € R? and let £, be as
in Lemma 3.8.1. Suppose that {P’,},cra is a strong Markov family of solutions to the
martingale problem for L.

Lemma 3.8.3 Define the measure P, o 0., (A) = P, ({w : 0, (w) € A}), and let
Q(w,-) be a regular conditional probability of P, o 0, given F, . For A € F, and
B € F, define the event

Esp=AN{w:0,(w) € B}. (3.52)
Then,
1. For every1 >0, F,,, Co{Eap:Ac F,,BeF,}. Further,
Fo=0{Eap: A€ F,,Be Fy}

2. For every v € RY, define the measure

(]Px ®-r1 Q) (EA,B) = EIP’I [Q(wa B>1{w€A}] (35?))

for every A € F., and B € F,, which can be extended to F, by the previous
part. Then, a right-continuous progressively measurable bounded process {M;}i>o
is a (P, ®,, Q)-martingale if
(a) { M b0 is a Py, - martingale, and
(b) For all w € Q, {My; — Mipr(w) }>0 is a Q(w, -)-martingale.
Proof. We will first prove (1). By taking B = €, the statement is clearly true for
i = 0. Therefore, we assume that i > 0.

Let f: Q0 — R be F,  -measurable. By (3.49) and [79, Exercise 1.5.6], there exists
a function F : (R")%" — R and an increasing sequence {t, },>; such that

f(w) = F<Xt1/\7-i+1 (w)? Xt2/\7'i+1 (w)7 c )

For 0 < s < 7(w), s A T41(w) can be written as c7y(w) for some ¢ € [0,1]. On the
other hand, for 7(w) <'s, s A 7;11(w) can be written as ¢ (w) + (1 — ¢)741(w) for
some ¢ € [0, 1]. Thus, it follows that

Frivs = 0({Xer 1 ¢ € 0,1} U{Xer 1 (1-0)myy 1 € € [0,1]}).
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Clearly, for every ¢ € [0,1], X, is F,,-measurable. On the other hand, for any
c€10,1] and B € B(R?),

{XCT1+(1—C)Ti+1(w) S B} = EQ,B’7

where B' = {w : §1_¢-,(w) € B}.

Note that B’ € F,. Therefore, it follows that X.; {(1-c)r., () is also measurable
with respect to o{Esp: A € F,,, B € Fx}, completing the proof. The second part
of (1) follows from the first part and Lemma 3.8.2.

Now, we will prove (2). Recall that Q(w, ) is the regular conditional probability
of P!, o0, given 7, . For fixed w € 2, define the measure d,, ®,, Q(w, ) by

50.; ®n Q(wa ')(EA,B> = 1{w€A}Q(w> B)a (354>

which extends to F,, by part (1). By (3.53), for every A € F,,, B € F,

Exo [5w ®'r1 Q(w> ')(EA,B)] - IEDI() ®n Q(EA,B)-

Thus, by part (1) again, it follows that

on On Q = Emo[((sw On Q(wv ))()] (355)

Now let { M, };>0 be any right continuous progressively measurable bounded process.
By boundedness, it is also P,, ®,, @-integrable. Observe that JF; is countably generated
for each ¢ > 0 since {X;}+>0 has right continuous paths. Therefore, [79, Theorem
1.2.10] holds in our case.

The proof of part (2) now follows from the same argument as in the proof of [79,
Theorem 6.1.2], since (3.55) holds. O

We are now ready to prove Proposition 3.4.6.

Proof of Proposition 3.4.6. We will use the proof technique of [10, Theorem 2.2, Sec-
tion 6]. Recall that {P,},cge is assumed to be a strong Markov family of solutions to
the martingale problem for £. Fix xy € R? and recall the sequence of stopping times
7; from (3.48). We will prove that, for each ¢ > 1, P, (A) is uniquely determined
for each A € F;, by induction. By Lemma 3.8.2, F, = 0 (U2, F,,), therefore P, is
uniquely determined on F.

We will now work on the base case. Recall that {P), }, cge is a strong Markov
family of solutions to the martingale problem for £,,, which is uniquely determined
by Lemma 3.8.1(b) and our assumption. Let Q;O =P,, ®, @ be the measure given
in (3.53).

We claim that Q1 solves the martingale problem for £,,. To do this, let f € CZ(R?)
be arbitrary. We must show that {Mtf}tzo, given by (3.6), is a Q} -martingale. By
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definition, {Mtf }>o is right-continuous and progressively measurable. Note that for
all z € R? and f € CZ(R?), we have

|fl@+h) = (@) = L« (V@) - h)] < 2(][fllo Al Hlloo)-
Thus, by (3.1) and Assumption 3.1.1, for all z € R,

LS (@) < 2(1[flloo A IIHfHoo)/

K(e,h)dh < 201l A1) [ g
R4\ {0} R

@\ {0}
< 20K, (3.56)

Hence,
M | < |1 fllcageay (2 + 2CKot)

Thus, Mtf is bounded a.s. for each ¢ > 0. We will now apply Lemma 3.8.3(2) in order
to show that it is a Q) -martingale.

Condition (i) of the theorem requires that {Mt];\ﬁ}tzo be a P, martingale. However,
observe that for ¢ > 0 fixed,

Ml = F(Xonn) — (o) — / Lo F(X)ds = F(Xonn) — F(Xo) — / " LF(X)ds
0 0

by Lemma 3.8.1. Thus, Mt’;\ﬁ is a P,, martingale by the optional stopping theorem,
since P, is a solution to the martingale problem for L.

Condition (ii) of the theorem requires {M; — M, thl () Jt=0 tobeaPy ) martingale
for every w € 2. However, 1

t

Mtf - Mtfml(w) = f(Xt) = [(Xinn () — / L. f(Xs)ds

tAT1 (W)

is a martingale since IP”XT1 () is the solution to the martingale problem for £, started
at XTl (w)-

Applying Lemma 3.8.3(2), it follows that {M] };>¢ is a martingale. Hence, QL
solves the martingale problem for £,,. By uniqueness, it follows that Qio =P, . By
(3.53), for any A € F;, we have Q) (A) = P, (A) = P, (A). Hence, P, (A) is uniquely
determined on F7, by uniqueness of P, .

For the induction step, suppose that P, is uniquely determined on F, for some
i > 1 and every zo € R% By the Strong Markov property, (w, A) — Py, ()(A) is the
regular conditional probability distribution of IP,, given F,,. In particular, if B € F,
and 6, denotes the shift operator (3.7), then

Ee,, {0’ : -, (W) € B} Fr ] (w) = Px., ) (B).
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Thus, it follows that P, is determined on all sets A € F,,, as well as all sets of the
form {w : 0,,(w) € B}, where B € F,,. However, this implies that if

Y=0(Eap:AcF,,BeF,),

Then, P,, is determined on ¥. By Lemma 3.8.3(1) we have F,,,, C ¥. Hence,
P,, is determined on .  , completing the proof of the induction step and the
proposition. ]

111



Chapter 4

Future work

In this chapter, we discuss some open problems which we will consider for future work.
Prior to this, we define the Elliptic Harnack inequality(EHI) in more generality.

Given a strong Markov process {X;};>0 on R% d > 1, a function h : R? — R is
said to be harmonic on a set D C R? with respect to {X;};o if, for all x € D,

Eo[h(Xrp)] = h(x),

where E, indicates the expectation under the measure P, satisfying P, (X, = x) = 1,
and 7p = inf{t > 0: X; ¢ D} is the exit time of {X;};>¢ from D.

The scale-invariant Elliptic Harnack inequality is said to hold for {X;};>¢ if there
exists C' > 0 such that for all zo € R%,r > 0 and h : R — R non-negative and
harmonic on B(xg, r),

h(z) < Ch(y) for all x,y € B(xg,7/2).

4.1 Stability of the EHI for jump processes

Recall the definition of a Lévy process from Section 1.1. A Lévy process on R?, d > 1
is called a pure-jump Lévy process if its sample paths consist of only jumps and do
not possess a diffusion or a drift part almost surely.

We call a pure-jump Lévy process {Y; };>0 on R% d > 1 as geometric stable-like if its
Lévy measure possesses a density j on R?\ {0}, and there exists o € (0,2],Cy,Cy > 0
such that Cyj,(h) < j(h) < Cyja(h) for all h € R?\ {0}, where j, is the jump kernel
of an a-geometric stable process (see Section 1.2.2).

The question of whether these processes satisfy the elliptic Harnack inequality or
not is open.

Question 1 Let {Y;}i>0 be a geometric stable-like process on R d > 1. Does {Y;}1>0
satisfy the scale invariant EHI?
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This question is motivated by a number of techniques that are known for proving
the elliptic Harnack inequality for similar classes of processes. There are methods such
as those by Bass and Levin[12] for a-stable-like processes, which modifies Moser’s
method appropriately, and those by Grigoryan, Hu and Lau[37] which modify De
Giorgi’s method and the Landis approach appropriately. Due to the anomalous jump
kernel scaling (1.33), these methods have tended to fail thus far. Furthermore, the
method discussed in chapter 1 clearly fails, since it relies on the underlying process
being a subordinate Brownian motion and the rotational invariance and properties of
such a process, which {Y;};>0 may not possess.

As an illustration of the anomalous nature of the jump kernel, we note that the
a-stable process satisfy a Krylov-Safonov type estimate (see [12, Proposition 3.4] for
such an estimate) which fails for geometric stable processes due to the jump kernel
scaling (see [64, Theorem 1.2]).

It is possible that probabilistic inequalities which scale differently from those seen
in the a-stable case can be used. Such inequalities are considered in [53], where it is
proved that harmonic functions with respect to geometric stable-like processes are
continuous in the interior of their domain of harmonicity with an a priori modulus of
continuity.

4.2 Consequences of EHI for jump processes

For diffusion processes on metric measure spaces, much is known about the EHI and its
consequences, including oscillation inequalities, interior Holder continuity of harmonic
functions in a ball, and Green function estimates. We refer the reader to [38] and [6,
Section 3| for some of these consequences.

For pure jump processes, in the special case that the jump kernel at each point
is stable-like, [24, Theorem 1.11, Corollary 1.12] shows that the elliptic Harnack
inequality is equivalent to a combination of Poincaré, Faber Krahn and cut-off Sobolev
inequalities, and implies interior Holder regularity of harmonic functions in a ball.

However, in the absence of such a scaling, much is not known about consequences of
the Elliptic Harnack inequality. One such question concerns the regularity of harmonic
functions.

Question 2 Let {Y;}1>0 be a strong Markov process on R d > 1 which satisfies the
Elliptic Harnack inequality. Let h : R? — [0, 00) be harmonic on an open set D C R%
with respect to {Y:}i>0. Then, is h continuous on D? More strongly, if D is bounded
and B C D is a subset such that B C D, then is h Hélder continuous on B?

Holder continuity of harmonic functions has been proved for every pure-jump
process that is known to satisfy the EHI up till this point. For the geometric stable
process, harmonic functions are in fact smooth in the interior of their domain (see [41,
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Theorem 1.7]). There are processes for which the EHI is not known, but continuity of
harmonic functions has been proved : for example, the geometric stable-like processes
which were discussed in the previous section.

The motivation for this question comes from noticing that the Poisson process
{N:}>0 neither satisfies the EHI at small scales, nor are harmonic functions with
respect to {V; }+>0 necessarily continuous. This can be attributed to the fact that
{N;}+>0 does not possess any jumps of size smaller than 1, and does not possess any
symmetry in its jumps.

On the other hand, the a-stable processes make small jumps in a symmetric fashion
with a very high intensity, which are crucial in proving the EHI and Holder continuity
of harmonic functions in the interior of their domains of harmonicity.

There are many processes whose nature of jumps lie in the middle of these
extremities. For example, the geometric stable-like processes discussed in the previous
section, and compound Poisson processes on R? whose jump kernel is fully supported
on R4\ {0}, both make arbitrarily small and large jumps with varying intensities.
Therefore, the exact relationship between small jump and large jump intensities which
is required for the EHI and continuity of harmonic functions is not quite clear.

The converse question of whether continuity of harmonic functions imply the EHI
has a negative answer : this follows by considering the geometric stable-like Lévy
process on R%, d > 1 with jump kernel

J(h) = |h]"Locny<1, b € R\ {0}.

This process does not satisfy the EHI (see [41, Example 5.5]), but satisfies the hypoth-
esis of [53, Theorem 1.4] and therefore possesses continuity of harmonic functions.
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