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On the Ritt property and weak type maximal inequalities
for convolution powers on (*(Z)

by

CHRISTOPHE CUNY (Chatenay-Malabry)

Abstract. We study the behaviour of convolution powers of probability measures
on Z such that (u(n))nen is completely monotone or such that u is centred with a second
moment. In particular we exhibit many new examples of probability measures on Z having
the so-called Ritt property and whose convolution powers satisfy weak type maximal
inequalities in £*(Z).

1. Introduction. Let y be a probability on Z. Given an invertible bi-
measurable transformation 7 on a measure space (S, S, \) we define a positive
contraction of every LP()), 1 < p < oo, by setting

Pu(r)(f) =D k) forh VfeLP(N.
kEZ

Several authors (see for instance [4], [5], [22], [6], [3], [16], [20], [26], [24],
[23] or [7]) studied the almost everywhere behaviour of the iterates of pu(7),
i.e. of (*"(7))n>1, acting on LP(X), 1 < p < oo.

When p > 1, the almost everywhere behaviour has been characterized
by Losert [20] thanks to the so-called bounded angular ratio property, in-
troduced by Bellow—Jones—Rosenblatt [6] and which is equivalent to the
so-called Ritt property on ¢P(Z), p > 1. Let us recall the definition of those
properties.

DEFINITION 1.1. Let p be a probability measure on Z. We say that p
is strictly aperiodic if |[1(0)| < 1 for every 6 € (0,2m). We say that u has
bounded angular ratio (BAR) if moreover

11— ()]
1.1 Sup ————
(1) pe(0.2m) 1 — |(0)]
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48 C. Cuny

The strict aperiodicity is equivalent to the support of y not being con-
tained in a coset of a proper subgroup of Z. In particular, it holds whenever
the support of p contains two consecutive integers.

DErFINITION 1.2. We say that a probability measure p on Z is Ritt on
(P(Z), for some p > 1, if

*(n—H)HEP(Z) < 0.

sup n[pu*" — p
n>1
When p = 1 we say simply that p is Ritt, because then it is Ritt on all ¢"(Z),
r > 1. Denote by R the set of Ritt probability measures on Z.

A version of the next theorem may be found for instance in Cohen, Cuny
and Lin [7, Theorem 4.3]. Their result is not formulated exactly as below
but the proof of Theorem [1.3| may be done similarly. The equivalence of (vi)
with the other items follows from [7, Proposition 6.4]. Throughout we use
the notation N :={0,1,2,...}.

THEOREM 1.3. Let u be a strictly aperiodic probability on Z. The fol-
lowing are equivalent:

(i) u has BAR.
(ii) There exist p > 1 and C, > 0 such that for every invertible bi-
measurable transformation T on a measure space (S,S, \),

(1.2 5o 1P Al 0 < ol F € XN,

(iii) There exists p > 1 such that for every invertible bi-measurable
transformation T on a probability space (S,S,\) and every f €
LP(N), ((Pu(1))"f)nen converges X-a.e.

(iv) There exist p > 1 and Cp > 0 such that

(13) lsup 1B (B sy < Coll ey, F € @),

where R is the right shift on Z.
(v) There exists p > 1 such that p is Ritt on (P(Z).
(vi) There exists p > 1 such that, for every m € N, there exists Cp, ,, > 0
such that
[sup 2™ (7 = )™ (Pu Bz < ConallF ey, f € (2.
Actually, if any of the above properties holds, then the conclusions of
(ii), (iii), (iv) and (v) hold for all p > 1.
The proof of the above theorem follows from recent work of Le Merdy
and Xu [I7], [18], who studied positive Ritt contractions T of LP(S,S, \)
(p being fixed). Recall that a contraction 7' on a Banach space X is Ritt
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if sup, ey nl|T™ — T || x < oo; this is compatible with our Definition
which just says that the operator of convolution by p is Ritt on X = ¢P(Z).

Le Merdy and Xu proved that any positive Ritt contraction satisfies
maximal inequalities in the spirit of . They also obtained square func-
tion estimates, oscillation inequalities and variation inequalities. See also [7]
for related results.

In this paper we are concerned with the case when p = 1, and we address
the following two questions.

QUESTION 1. For what probability measures p on Z does one have a
weak type (1, 1)-maximal inequality:

(1.4)  sup )\#{k: €7 sup |t * f| > )\} <Clfllow Vet (z)?
A>0 n>1

More generally, given m € N, does there exist C,, > 0 such that (with the

convention (6 — u)** = dg)

(1.5)  sup )\#{k € Z :supn™ | x (09 — p) ™ x f(k)| > )\}

A>0 n>1
< Cullflla@z Vf € (2).

QUESTION 2. For what probability measures p on Z does one have the
Ritt property in ¢1(Z):

(1.6) sup n|p*™ — ||z < 00 7
n>1

Notice that if p satisfies then, by the Marcinkiewicz interpolation
theorem (between weak L' and L), it does satisfy (1.2)), hence p has BAR.
Notice also that if u satisfies then by Theorem it has BAR as well.
Hence, the questions we intend to answer are: what extra conditions, in
addition to the BAR property, are sufficient to have , or ?

Let us discuss the known results concerning those questions, before pre-
senting our results. As far as we know, when m > 1, has not been
investigated before.

The simplest examples of probability measures having BAR are the sym-
metric ones. Bellow, Jones and Rosenblatt [6] proved that if p is symmetric
such that (u(n))p>0 is non-increasing then holds. We do not know
whether holds as well in this case, but we provide sufficient conditions
in Section [l

Another case where holds is when Y, ., k*uu(k) < oo (i.e. p has a
second moment) and ), ., ku(k) = 0. This has been proved by Bellow and
Calderén [3]. Again the Ritt property is not known in that case. The proof
of Bellow and Calderdn is based on general intermediary results that have
recently been extended by Wedrychowicz [26]. He proved that holds
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for centred probability measures (hence with a first moment) having BAR
and satisfying some extra conditions. Examples without second moment are
also presented in [26].

Several examples of probabilities having the Ritt property in ¢!(Z) may
be found in Dungey [10, Sections 4 and 5.

Let us now present our results. As mentioned above, the method of
Bellow and Calderén is fairly general. Actually, if one follows their paper
carefully, the following definition comes naturally into play.

DEFINITION 1.4. We say that a probability measure p on Z satisfies
hypothesis (H) if i is twice continuously differentiable on [—m, 7] — {0} and
there exists an even and continuous function 1 on [—m, 7], vanishing at 0
and continuously differentiable on [—m, 7] —{0}, and some constants ¢, C' > 0
such that for every 6 € (0, 7]:

(H)() |a0)] <1—cp(8);

(H) (i) [64'(0)] < Cv(0);

(H)(iii) [2'(0)] < C¥'(0);

(H)(iv) [64"(0)] < Cv'(6).

Denote by H the set of probability measures satisfying hypothesis (H).

The relevance of hypothesis (H) lies in the following, where we also give
stability properties of H as well as of R. We say that a set of probabil-
ity measures on Z is stable by symmetrization if whenever p = (u(n))nez
belongs to that set, so does i = (u(—n))nez.

THEOREM 1.5.

(i) The set H is convex and stable by convolution and by symmetriza-
tion.

(ii) The set R is convezr and stable by convolution and by symmetriza-
tion.

(iii) Let p € H. Then p satisfies (L.4).

(iv) Let p € HNR. Then, for every m € N, there exists Cp, > 0 such

that u satisfies .

Theorem follows from several results: item (i) follows from Proposi-
tion item (ii) may be proved just as Proposition and items (iii)
and (iv) follow from Proposition

Our goal is to provide many examples of elements of H NR. The first
ones are those already considered by Bellow and Calderén; in particular the
fact that p as in the next theorem satisfies is not new, while the Ritt
property is new. The proof of Theorem [I.0]is given in Section 2.3.

THEOREM 1.6. Let u be a centred and strictly aperiodic probability mea-
sure on Z with finite second moment. Then u € HN'R.
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Next, we shall consider probability measures p such that (pu(n))p>o is
completely monotone (see the next section for the definition). In this con-
text we are able to characterize the BAR property. The idea of considering
completely monotone sequences was motivated by Gomilko-Haase—Tomilov
[12] and Cohen—Cuny-Lin [7].

THEOREM 1.7. Let u be a probability measure on Z supported on N, such
that (p(n))nen is completely monotone. Then:

(i) u has BAR if and only if there exists C' > 0 such that

(1.7) D kp(k) <Cnd (k) ¥n> 1.
k=1 k>n
(ii) Assume that p has BAR. Let o be a probability measure on Z such
that Y. cn n?o(n) < co. Then uxo € HNR and for every o € (0, 1],
ap+ (1 —a)o € HNR. In particular (take o = dp), p € HNR.

REMARKS. Notice that we do not assume o to be centred. The conclu-
sion of (ii) actually holds for o such that ¢ is twice continuously differentiable
on [—m, 7] — {0} with 6" and 6 — 65" (6) bounded. Moreover (see Proposi-
tion , it is possible to relax the conditions on & if one is only concerned
with the Ritt property. We have not been able to provide a perturbation
result in the spirit of Theorem [T.8] below.

Item (i) of Theorem 1.7 follows from Propositions and Item (ii)
is proved in Sections 3.2 and 3.3.

The proof of the Ritt property in Theorem [I.7]is based on a recent result
of Gomilko and Tomilov [I4]. The fact that if © has BAR then 6 * u is Ritt
has been proven by Gomilko and Tomilov [I5, Theorem 7.1]. Their proof is
also based on [14].

THEOREM 1.8. Let pu be a centred probability measure on Z supported
on {—1} UN such that (u(n))nen is completely monotone. Then:

(i) u has BAR if and only if there exists C' > 0 such that

(1.8) n> ku(k) <CY Ku(k) Vo> 1.
k>n k=1
(ii) Assume that p has BAR. Let o be a centred probability measure on Z
such that there exists a > 0 with ", ., n*|o(n) — ap(n)| < co. Then
o € HNR. In particular (take a =1 and 0 = p), p € HNR.

Moreover (see Section 5), we also study symmetric probability measures
with completely monotone coefficients.

In the above theorems, we obtain weak type maximal inequalities in
(Y(Z). Of course, by means of transference principles (see e.g. [2] or [25]
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p. 164], one may derive similar results for the operator P,(7) in the spirit of
as well as some almost everywhere convergence results. We leave that
“standard” task to the reader.

The paper is organized as follows. In Section 2, we prove Theorem
and prove the Ritt property under a slightly stronger assumption than hypo-
thesis (H). In Section 3, we consider probability measures as in Theorem
and prove Theorem In Section 4, we consider probability measures as in
Theorem and prove Theorem In Section 5 we deal with symmetric
probability measures. Finally, in Section 6 we discuss several open questions.

Before going into the proofs, we mention that the above theorems provide
new situations to which the results of Cuny and Lin [9] apply (see Examples
1 and 2 there).

2. General criteria for maximal inequalities and for the Ritt
property. In this section we give general conditions ensuring weak type
maximal inequalities associated with sequences of probabilities on Z and
conditions ensuring the Ritt property.

In the case of weak type maximal inequalities, the conditions obtained
are derived from slight modifications of known results (see e.g. [3] and [26]).

2.1. Sufficient conditions for weak type maximal inequalities.
We start with the following result of Bellow and Calderdn [3] (see also Zo
[28] for a related result). Actually, Bellow and Calderén only considered the
case of probability measures, but their proof extends to the situation below.

THEOREM 2.1 (Bellow—Calderén). Let (op)nen be a sequence of finite

signed measures on Z such that sup,cy ||on|lpn < o0o. Assume that there
exists C' > 0 such that for any k,¢ € Z with 0 < 2|k| < ¢,

k
(2.1) lon(k + ) — 0,(0)] §C€—2 Vn € N.

Then there exists C' > 0 such that for every f € £(Z),

Cl
#{k ez suwplon+ f(R) 2 A} < < Iflln-
neN A
In order to apply Theorem we shall need the following version of [3|
Corollary 3.4].

LEMMA 2.2. Let (0n)nen be a sequence of finite signed measures such
that for every n € N, G, is twice continuously differentiable on R — 27Z. If
moreover

™
(2.2) sup | 057(0)| df < oo

neN “r
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and

(2.3) lim 06.(0)=0 VneN,

00, 040
then (2.1)) holds.

REMARK. It follows from (2.2)) (and the continuity of &,, at 0) that the
limit in (2.3)) exists, hence condition ({2.3)) is just that the limit is 0.

Proof of Lemma 2.2. For every k € Z — {0}, we have

on(k) =\ 6n(0)e " do.
—T
Let m > ¢ > 0. Performing two integrations by parts as in [3] to evaluate
5z 6n(0)e*0do and {_° 6,,(0)e~"*? df, using our assumptions and letting
€ — 0, we see that
1— e—ik@

on(k) = | &;{(e)Tda

Then we conclude the proof as in [3]. m

ProproOSITION 2.3. Let p be a probability measure on Z satisfying hy-
pothesis (H). Then, for every m € N,

T

(2.4) sup n™ | 10] (A" (1 = @)™)"(0)] db < oo
and

. Am _ o \ymy/ —
(2.5) Gjéfg¢o9(u (1-a)")()=0 VneN,

In particular, there exists C' > 0 such that for every f € (1(7Z),
(2.6) sup )\#{k € 7 : sup | * f(k)] > )\} <O flla.
A>0 n>1

If moreover i is Ritt then, for every m > 1, there exists C,, > 0 such that
for every f € (1(Z),
(2.7)  supAgt{k € Z:supn [ x (8 — 1) % f(k)] = A} < Cul -
A>0 n>1

REMARKS. The proposition is related to Theorem 2.10 of Wedrycho-
wicz [26]. Notice that, by (H)(ii) of Definition 1 is non-negative and
by (H)(iii) it is non-decreasing. We shall see in Proposition [2.5| that if there
exists C' > 0 such that (0) < COy'(0) for every 6 € (0,7], then u is
automatically Ritt.

Proof of Proposition 2.3. If p = §g the result is trivial. Hence we assume
that u # dp. In particular, by (H)(ii), ¥ cannot vanish in a neighbourhood
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of 0, hence is positive on (0,7]. Then || < 1 on (0,7] (so w is strictly
aperiodic).
We have, on (0, 7],
(2.8) ™A1= p)")"|
< 2P B 2 g P g
A A L (L
T m(m — |l 21— 2.
Using (H)(i) and the fact that v is continuous with ¢(0) = 0, we deduce
that there exist 7, ¢ > 0 such that for every 6 € [0, 7],

(2.9) (0)] < eV,

Since supgep, ) [1(0)] < 1, taking ¢ smaller if necessary, we may assume that

(2.9) holds for every 0 € [0, .
Using (H)(iii), as 9 is continuous at 0, we see that ' and i’ are in L?,
hence

(2.10) 11— a0)] <(0) V0 <€ (0,7].
Using (H)(ii) and (H)(iii) we find that for every 6 € (0, x],
(2.11) 01’ (0)|* < C*(0)y'(6).

Combining (2.8)—(2.11)) and (H)(iv) (be careful with the cases m = 0
and m = 1), we see that there exists C,, > 0 such that for all § € (0, 7] and
n €N,

n™ (A" (1= @)™)" (0)]
< Cm (nm—&—lwm-i-l(e) + nmwm(e) + nm_lﬂ)m_l(9))6_c(n_2)¢(9)n¢,(9).

Using the fact that the integrand below is even and the change of variable
u = (n —2)1(0), we infer that

™

supn™ | [6]](A" (1 — )™)"(6)|do

neN r
5 o
<Cp S (™ U™ 4 (m— 1)u™ e du < oo,
0
and (2.4) holds.

Formula ([2.5]) follows from (H)(ii), by using the facts that v is continuous
at 0, with ¥(0) = 0, and that f is bounded. Notice that (2.5) implies ([2.3)
with (on)nen = (W™ ™" * (60 — )™ )nen-

Let m € N and set oy, = 0y 3 1= 0" p*" (09 — p)*™ for every n € N.

It follows from Theorem and Lemma 2.2 that (2.6]) holds.
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When m > 1, it follows from Theorem and Lemma that
holds provided that
(2.12) sup Han,mH@(Z) < 00.
neN
When m =1, is just the definition of the Ritt property.
Let m > 2, write n = mf + k with £ € Nand 0 < k <m — 1. We have

1™ ™ % (80 = 1) e zy < m™ 1€+ 1) * (80 — Iz
and the latter is bounded uniformly with respect to £ € N, as p is Ritt. =

To conclude this subsection we shall study stability properties of sets of
probabilities satisfying weak type maximal inequalities.

It is well-known (see e.g. [10, Proposition 3.2]) that the set of Ritt prob-
ability measures on Z is convex and stable by convolution. Actually, [10]
deals with probability measures supported on N, but the proof is the same.

Let p > 1. It is not difficult to see that the set of probability measures p
on Z such that there exists C}, > 0 such that holds is also convex and
stable by convolution.

However, it is unclear (and probably not true) whether the set of proba-
bility measures p on Z satisfying for every m € N (or for some m € N)
is convex and stable by convolution. Nevertheless, we have the following.

PROPOSITION 2.4. Let py and pa be probability measures satisfying hy-
pothesis (H). Let o € (0,1). Then fi1, p1 * po and apg + (1 — a)ug satisfy
hypothesis (H).

REMARK. Recall that fi; is the probability measure defined by fi1(n) =
w1(—n) for every n € Z.

Proof of Proposition 2.4. The fact that fi; satisfies hypothesis (H) is
obvious.
Let 14, ¢;, C; be the terms associated with p; (i € {1,2}) such that items
(i)—(iv) of hypothesis (H) are satisfied.
Define p := py * po and ¢ := c191 + cat)o. Let 6 € (0, 7]. We have
[2(0)] = a1(0)] | 22(0)] < 1 —(0) + creatpr (0)12(6).
Since 1 and 15 are continuous with 1 (0) = 12(0) = 0, there exist ¢ € (0, 1)
and n € (0,7) such that cjcp(0)12(0) < (1 — )y (0) for every 0 € (0,7).
Hence, |fi]| <1 — ¢y on (0,7n). Arguing as in the previous proof, we see
that on taking ¢ smaller if necessary, the inequality holds on (0, 7] too.
Using i/ = fi} fie + fu1 /i, we infer that (H)(ii) and (H)(iii) hold.
We have i = Y fig + 20 ity + i1 1. Hence, for every 6 € (0, 7],
04" (0)] < C191(0) + 2C141(0)Caypy(8) + Car(0),
and we see that (H)(iv) holds, since v is bounded.
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Let a € (0,1). Let p := oy + (1 — a)pa. One can see that (H)(i)—(iv)
hold with ¢ := a1 + (1 — a)y2. =

2.2. A sufficient condition for the Ritt property. In this subsec-
tion we derive a condition ensuring that a probability measure is Ritt. This
condition will be used for centred probability measures with either a sec-
ond moment, or a first moment and completely monotone coefficients. For
non-centred probability measures another argument will be needed.

We start with a general result.

PROPOSITION 2.5. Let (0p,)nen be a sequence of finite signed measures
on Z such that for every n € N, &, is twice differentiable on R — 2nZ.
Assume moreover that

(iii) sup | 10]]67(0)]df < oo.

neN

Then supy,e [lonll ¢ (z) < 0.

Proof. We first notice that, by (i),

™

sup |0y, (0)| < sup S |60 (0)] df < 0.

neN neN r

Let k € Z — {0}. We have

on(k) = 7§ 6n(0)e~*0 qg

—T

/K
= | ou@®ec*do+ | G (0)e™™ do.
/| (=)= [/ Ikl /]

Integrating by parts and using the fact that &,, is 2m-periodic, we obtain
o—ik0

—ik

| Gn(0)e "0 do = — | &' (0)
[—m,m) ==/ |kl /] [—mm) ==/ ],/ ]

N an(_ﬂ/“{’ii_kan(ﬂ/“f’)’

do
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and
y e—ik@ » e—ikG
| Gn(0)—-df = — | on(0)— A0
(=] —[=/ /] [,/ [/ ]
on(=7/|k|) — oy,(7/|k])
_kQ :
Now,
e o T 64(6)]
Z( | sul0)e d@}g [ 6a0) > 1d9§27r§ o
eI “ 1< |k|<r/l6] -
and

S| aes ool Y

k|21 [=m,7]=[—7/|k|7/|K] - k| =7 /6]

<C | [0]167,(6)| db.

—T
Hence, it remains to show that

|6 (/)]

sup T < oo and sup
nEN|k|21 neN

o (7/F)|

5 < oQ.

|k[>1
Let f,(0) := 05,(0) for every § € R — 27Z. Then f,, is differentiable on
R — 277Z and, by (i) and (ii), 6., f% € L'([0,27]). Hence, &, and f, can be
continuously extended to R with f,,(0) = 0. Then, for every k > 1,
ok */k */k
%m(w/k) - ‘ | 7.0 da‘ < | 16a(0)1d0 + | 0]6,(0)| do.
0 0 0
Dealing similarly with k£ < —1 we infer that
k‘ w/k w/k
3 [Onlm/F)| ”/ Z( | lou(e) a6+ | 6|60 d9)
k|>1 k>1 —r/k —n/k

T 16,(0)
<7} g

T

o+ | [67,(6)| do,

which is bounded uniformly with respect to n.
Proceeding as above with g,,(6) := 6%67,(6) in place of f,, () we see that,
by (i) and (i), Spycry Yjppor [0 (/R /K2 < o0.
_ Let p be a probability measure on Z. We say that u satisfies hypothesis
(H) if it satisfies hypothesis (H) with a function 1 such that there exists
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D > 0 such that for every 6 € (0, 7],
(2.13) P(0) < DOY'(6).

PROPOSITION 2.6. Let p be a probability measure on 7 satisfying hy-
pothesis (H). Then (on)nen == (n(u*™ — ")), en satisfies items (i) (iii)
of Proposition . In particular, sup,,cy n||u*"—,u*(”+1)||gl(z) < 00, i.e. [ is
Ritt.

Proof. By Proposition we already know that (iii) of Proposition 2.5
holds. It follows from the proof of Proposition [2.3|and from ({2.13]) that there
exist C, ¢ > 0 such that for every 6 € (0, 7],

16:(0)]/6 < Cne™ ™ D(0) /0 < CDne Oy (9),
67,(0)] < Cne™ Oy (6) (nyp(6) + 1).
Then we proceed as in the proof of Proposition "

We now provide a sufficient condition for sequences of finite signed mea-
sures on Z to be bounded in ¢*(Z); it will be needed later on.

PROPOSITION 2.7. Let (0p)nen be a sequence of finite signed measures
on Z such that for every n € N, &, is continuously differentiable on
[—m,m] —{0}. Assume that

(i) supn S |6 (0)] d < o0

neN
5 (0 2
92O 45 < o,

Then sup,en [lon e (z) < oo.
Proof. Let n > 1. Let k € Z. We have

™

(2.14) on(k) = | 6u(0)e "™ db,
and if k£ # 0,

T , e—ik@
2.1 w(k) =\ 6 (6)—— db.
(2.15) on(k) Son()zk

Using (2.14), we infer that 3oy <, [on(k)] < (2n4+1) {7 _|6,(0)] d6. Using
(2.15)), Cauchy—Schwarz and Parseval, we infer that

(Z |gn(k)|)2 < (7§r |6;(9)I2d0) > % g% 7§ 167 (0)2 do.

|k|>n - |k|>n -

Then the assertion follows thanks to (i) and (ii). m
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2.3. Centred probability measures with a second moment. It is
known (see [3]) that a centred and strictly aperiodic probability measure p
on Z with a second moment satisfies . As an application of the previous
subsections we add here that u is moreover Ritt and satisfies . Indeed,
we shall prove Theorem

By Propositions[2.3]and 2.6} it suffices to prove that a centred and strictly
aperiodic probability measure p with a second moment satisfies (ﬁ) for some
function .

We shall take ¢(6) = 62 for every 6 € [—m,n]. Then ¢ satisfies (2.13),
hence we just have to prove that p satisfies (H).

Since p has a second moment and is centred, it is twice continuously
differentiable on [—m, 7] and we have

: ~ 2 ~1 : ~ 2
9Jé%¢0(1 —Rep(0))/0° = "(0)/2 >0 and 9Jé%¢0 Im 1(0))/6% = 0.
It follows that (H)(i) is satisfied for € close enough to 0. Then, on taking ¢

smaller if necessary, it holds on (0, 7| by strict aperiodicity.

Using again the fact that p has a second moment and is centred, we see
that |i/(0)] < ||ii”||s|@] for every 6 € [—m,7]. Hence (H)(ii) and (H)(iii)
hold. Similarly, (H)(iv) holds.

3. Probability measures without first moment. In this section, as
well as in Sections 4 and 5, we shall consider probability measures p on Z
such that (u(n))nen is a completely monotone sequence. Let us recall some
definitions and facts.

DEFINITION 3.1. Let A be the operator defined for every sequence
(tn)nGN of real numbers by (Atn)neN = (tn - 7571-&-1)n€N- We say that (tn)nZO
is completely monotone if for every m > 0 (with the convention A = Id),
the sequence (A™t,),>0 is non-negative.

DEFINITION 3.2. We say that an infinitely differentiable function f :
[s,00) = [0, 00) is completely monotone if (—1)™ (™) > 0 for every m > 0.

The following characterization of completely monotone sequences is due
to Hausdorff and may be found in Widder [27, p. 108].

PRrROPOSITION 3.3 (Hausdorff). A sequence (fin)nen is completely mono-
tone if and only if there exists a finite positive measure v on [0, 1] such that

fn = X(l) t"v(dt) for everyn € N.

A way to generate completely monotone sequences is the following (see
[27, Theorem 11d, p. 158].

PROPOSITION 3.4. Let f be a completely monotone function. Then the
sequence (f(n + 1))nen is completely monotone.
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DEFINITION 3.5. We say that a probability measure p on Z is CM if
p # 0o, p is supported on N and there exists a finite (positive) measure v
on [0,1] such that

(3.1) (29D g

(3.2) p(n) =\t"v(dt) VneN.

0
To emphasize v we shall say that u is a CM probability measure on Z with
representing measure v.

Since p # 0y, we have v # &g and p(n) > 0 for every n € N. In particular
w is strictly aperiodic.

3.1. Characterization of the BAR property. We first give an equiv-
alent formulation of the BAR property that will be more convenient.

DEFINITION 3.6. We say that a subset of C is a Stolz region if it is the
convex hull of 1 and a circle centred at 0 with radius 0 < r < 1.

It is known that p is strictly aperiodic and has BAR if and only if the
range of i is included in a Stolz region.

If 11 is strictly aperiodic, then for every e € (0, 7), fi([e, 2m—¢]) is included
in a disk centred at 0 with radius strictly smaller than 1. Hence, a strictly
aperiodic p has BAR if and only if

|Im u(6)|
oc(0,27) 1 — Re i(0)
We shall consider the following condition on v: there exists L > 0 such
that for every x € [0, 1),

(3.3)

T 1
t L t
3.4 dt) < dt).
(34) S(1—75)2”( )< 5 (@)
0 T
Let us notice that this condition implies that S(l] % = 00, or equivalently

Y neni(n) = oo, ie. pu does not have a first moment. Indeed, if S(l) ('I(_df))Q
1 ¢

< oo then ﬁ Sl, 1z v(dt) — 0 as x — 1. Hence, if v satisfies (3.4)), then
v = dg = p, which is excluded.

PROPOSITION 3.7. Let u be a CM probability measure on Z, with repre-
senting measure v. Then u has BAR if and only if there exists L > 0 such

(*) All along the paper (for esthetical reasons) we shall adopt the convention SZ pdv =

S[a 0 ? dv. Hence, for non-negative ¢ we will have SZ pdv < SZ pdv+ Sz o dv with equality
if v({b}) =0.
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that v satisfies (3.4]). Moreover, in this case
1 —Ref1(0)

(3.5) ’9| 6—0

We deduce the following corollary, in the spirit of Dungey [10, Theo-
rem 4.1].

COROLLARY 3.8. Let p be a CM probability measure on Z with repre-
senting measure v satisfying (3.4) for some L > 0. Let T be a probability
measure on 7 such that there exists a > 0 with

Znh’(n) —ap(n)| < oo.
nez
Then T has BAR.

REMARK. Notice that in Corollary [3.8] we do not assume that 7 is sup-
ported on N.
Throughout the paper we will make use of the following easy inequalities:
(3.6) |sin 6| < |6], 1—cos§<0*/2 VHeR
(3.7) sinf| > 2|0|/7, 1—cosf >6%/4 V6 e [-1,1].
Proof of Proposition . Assume first that v satisfies (3.4)). Since v # d¢
and is not the null measure, the support of p is N and p is strictly aperiodic.
Hence, we just have to prove that there exists K > 0 such that
(3.8) Im a(0)] < K(1 —Reu(0)) VO € |[—m, x|
We have, for every 6 € [—7, 7],

1
i) = §
0

Notice that |1 — te®|? = 1 + 12 — 2t cosf = (1 — t)2 + 2t(1 — cos#) and

R 1 (1 —te™) (1 —1)2+2t(1 —cos) — (1 —t)(1 —tcosh)
€ — - = -
1—t |1 —te?)? (1 —¢t)]1 —te?]?
~ t(14t)(1 —cosb)
(1=t —te?]2
Consequently, using (3.1]), we obtain

‘ £(1 + t)(1 — cos6)

(39)  1-Reald) = (S) A= H((1— )2 2 2(1 = cos)) "\
Moreover,

R U tsind : tsinf
(3.10)  Imp(h) = (g) T v(dt) = (g) =07 3 21— eosd) v(dt).
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Since, [i is continuous and 1 — Re /i vanishes in [—7, 7] only at 0, it is
enough to prove for 6 € [-1/2,1/2]. Moreover, is clear for § = 0.
So, let 6 € [-1/2,1/2] — {0}.

Let us first estimate 1 — Reji(#). Because (1 — )% + 2t(1 — cosf) <
(1 —1)2+ 62 < 2max((1 — t)2,6?), we obtain

10| 1

. 1 t(1 — cosf) 1 t
, - - -~ 7 - :
(311)  1-Rej(f) > 5 | L v(dt) + 2 | —— vldi)
0 1-16|
Now, we estimate Im i. We have
1
t|sin 4|
S Tt e
1
62
< dt
- 1S|9 (1 —1)((1 —t)2 4 2t(1 — cos b)) v(dt)
1
<4 S t(1 — cosf) u(dt)

g (F= (1= 1)% +2¢(1 — cos9))

< 4(1 - Rej(0)),
Using our assumption on v and (3.11]), we obtain

e t|sin 0|
dt
(S) (1 —1t)242t(1 — cosb) v(dt)
1-lo . .
t| sin 6|
<
Lisin 6| Cot N
< 8L(1—
<=7 1_50 T v(dt) <8L(1 = Reju(0)),

and we see that holds.

Let us prove the converse. Assume that holds for some K > 0.
Notice that it is enough to prove for, say, every x € [1/2,1). If
v([1/2,1)) = 0, then p has a first moment and it is well-known (see [6),
Proposition 1.9]) that p must be centred, contradicting the fact that p is
supported on N. Hence, v([1/2,1)) > 0 and we have a bound for any
xz € [0,1/2].

Let S > 1 be fixed for the moment. Let 6 € [-1/(25),1/(25)] — {0}.

Using we see that (1 — )2 + 2t(1 — cosf) < (1 —t)?2 +t6% <
(141/8%)(1 —t)? whenever 0 < ¢ <1— 56| So, by (3.10), (3.7) and (3.8),
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we have
1-50|

312) |

0

1=5161 141/82

210|/m

tv(dt) < 1 S t|sin 4|
(1—1t)%2 ~ |sinb)| , (1= t)?
1+1/5? X Km
BT (1—-Rep(0)) < T
Now, using (3.9), we observe that (recall 1/2 <1 — S|6|)
1-5)6|

1 —Ref(f) <2(1—cosbh) S

0

v(dt) < [Tm f(6)|

<K (1 - Reu(6)).

tu(dt) i v(dt)

TR

1-5/]
1
tv(dt)
ot |
1-56]

Combining this bound with (3.12]) and (3.6)), we infer that

1-5/0| Fo(dt) ) K7T1—§96|

|, X

2(1 — cos0) 1_?9'

- 2t1/(dt)‘
]

tv(d) Kr § tu(dt)

=02 9] =

1-S6]

Taking S = 1+ 2K7 > 1, we derive that for every =z € [1/2,1) (setting
0 =(1—x)/S) we have

¢ tu(dt) < 2K(1+42Km)m ¢ tv(dt)

§)(1t)2 11—z §1t’

which proves the desired bound.
It remains to prove (3.5). Using (3.4, we see that

1

1
1—Rep(d) _ 1—cosé t
> dt
o 2 app ) oy
1-J0)
1-0)
1 —cos® t
> dt
= |02 5(1—02” ) 530 >

hence the result. =

Proof of Corollary[3-8 By assumption and Proposition there exists
K > 0 such that ) -, n|r(n) — ap(n)| < K and for every 0 € [—m, 7],
T 1(6)] < K(1 - Re(6)).

Let us prove that 7 is strictly aperiodic. If it were not, there would exist
£ >2and 0 <k </¢—1 such that the support of 7 would be contained in
k + ¢Z. In particular 7(k + 1 + ¢m) = 0 for every m € Z. Hence,

Z Im|p(k + 1+ fm) < oo
meZ
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and (because (p(n)),>1 is non-increasing) p must have a first moment, con-
tradicting (3.4) (see the remark after (3.4])).

We now show that there exists C' > 0 such that for every 0 € [—7, 7],
(3.13) Re(1 —7(0)) > C|0].

Since 7 is strictly aperiodic, it is enough to prove (3.13) for 6’s small enough.
By Proposition there exists € (0,7) such that for every 6 € [—0, 4],
0] < (1— Reﬂ(&)/(QK). Then, since 1 — cosu < |u| for every u € R,

1 —Re7(0
< 7 — —
0] < Ve 2K E |7(n) —ap(n)|(1 — cos(nb))

n>1

< (I =Re7(0))/(2K) +16]/2,

and (3.13)) follows.

Let 6 € [—m, 7). Since [sinu| < u for every u € R, we have

Im #(0)| < alTm (0)| + > _ |7(n) — ap(n)| |sin(nd)|
n>1

< aK (1 - Rei(0)) + K|

< K(1—Re7(6 —l—Z\T —ap(n)||1 — cos(nd)| + K|6|
n>1

< K(1—-Re7(0))+2KI|0| < K(1+42C)(1 —Re7(6)),
and the corollary is proved. =
From a practical point of view it is better to have a condition on

(1(n))nez. Indeed, we may consider completely monotone sequences given
thanks to Proposition in which case we do not know v.

PRroOPOSITION 3.9. Let p be a CM probability measure on 7, with repre-

senting measure v. Then v satisfies (3.4]) for some L > 0 if and only if there
exists D > 0 such that for every n > 1,

(3.14) > ku(k) < Dn> " (k)
k=1

k>n

Proof. Assume that (3.4) holds for some L > 0. Let n > 1. We have

n 1-1/n 1
kzlku(k;)g (g) (1tt)2u(dt)+n g 1itu(dt)
= 1-1/n
Cot
<@+Lmn | —— v(dt).

1-1/n



Convolution powers 65
Notice that ;- u(k) = S(I) 13 V(dt) and that = +— (1 — 1/2)*"! is non-
decreasing on (1, 00) with limit e™" as x — co. Hence,
1
dt
Zku < (14 L)en S 1( ) 1—|—LenZu
1-1/n k>n

and ) holds with D = (1+ L)e.

Assume now that (3.14) holds for some D > 0. Let A > 1 be a positive
integer fixed for the moment. Let n > 2.

Let 1 <m < n—1 be an integer and let t € [1 — 1/m,1 —1/(m + 1)].
Using again the behaviour of z — (1 — 1/z)*~!, we deduce that (with the
convention 00 = 1)

tm(m + 1) - t

Zktk>tz (k+1)1—1/m)™ ! >

> —
k=1 2e e(1-1)

Hence,
1-1/n . An 1

S (1—1)2 v(dt) < ezku(k) <eDAn Z pu(k) = eDAnS Z t* u(dt).

0 k=1 k>An 0k>An
Now notice that for te[0,1—1/n],

1 1
th1 < k(k+ 1)t <
Z - AQ Z + ) A2n2(1 _ t) A2n(1 — t)g?

k>An k>An
and that for ¢ € [1 —1/n,1], 3 45 4, tF=1 < 1/(1 — t). Therefore

1-1/n eD 1-1/n " 1 "
(S) a—u2 v(dt) < T S a—oe v(dt) +eDAn 1_Sl/n — v(dt).
Taking A =1+ 2eD > 1, we derive that
1-1/n 1 .
(g) (EnE v(dt) < 2eD(1+2eD)n | —— v(dt).

1-1/n

Let € [0,1). There exists n > 2 such that 1 —1/(n—1) <z <1-—1/n.
Thenn <14+1/(1—2)<2/(1 —2x) and

<
(g)(l_t)g v(dt) < (g) (e v(dt)
oot deD(1 +2eD) ; t
< < .
<2eD(1+2eD)n 181/ — v(dt) < -2 n§ T v(dt)

Hence (3.4) holds with L = 4eD(1 + 2eD). u
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3.2. Hypothesis (H) for CM probability measures. We shall prove
that the conditions imposed in the previous subsection ensure hypothe-
sis (H).

ProposITION 3.10. Let p be a CM probability measure on Z satisfying
(3.14). Then p satisfies hypothesis (H).

Proof. To check conditions (H)(i)—(iv) with a suitable function ¢ we
must first estimate fi and its derivatives.
Let us first compute the derivatives of fi. Recall that for every 0 € [—m, 7],

t(1+1t)(1 —cosh)

L= Rea(0 (S) 1—t)((1—t)2+2t(1 — cosf)) v(di)
1i(1+t)v 1 (1-12)
2§) 1—t 2§(1—t)2+2t(1—cos¢9) v(db),

R : tsin 6 : tsin 6
fm (6) = (S)\l—teig\z v(dt) = [S) (1 —1¢)2+ 2t(1 — cosb) v(dt).
Hence, for every 6 € [—m, 7] — {0},
1 _ 42
(3.15) Re i/(6) = —sin 8 - (g) = t);f%(i ) vz )
» : t(1 — 12
(3.16) Refi"(8) = —cosf - (S) (E=E i 211 )_ o 0))? v(dt)
1
| Hi— )
+ 2600”6 (S) 1—1)2+2t(1 —cosh))? v(dt),
: tcosd
(3.17) Tm f(0) = S (1 —1t)%2+2t(1 — cosh) v(dt)
0
‘ 2t% sin? 0
é (=17 1 21 —cos@) 2 V1)

—tsin6
(1 —1t)2+2t(1 — cosh)

—
w
—_
o

~—
3

=

—~
)

—

I
O —

8t2 sin @ cos 6
(1 — )24 2¢(1 — cos6))?

v(dt)

4¢3 sin3 0
((1 —1)2 +2t(1 — cosh))3

+ v(dt).

O e = O ey =
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For 6 € [—m, 7], define

! 16| C v(dt)
(3.19) (S) 1= ) (1 —t+t0]) v(dt) =1- §)(1—t+t|9|)'
Then, for every 6 € (0, ],
, Ctu(dh)
(3.20) V' () = §)(1-t+t@)2
Notice that, for every 6 € (0,1/2],
0 tuld) 1 ¢ tu(dt
(321) 3 §] (1_(t))2+1§6 1(_t)
1-6 1
<$(0) <0 | (tl”fdf;ﬁ j A,
0 1-6
1-6 1
(3.22) % { (tly_(d;)Q +45 ) tvan
O - Yy 2
<04/'(0) <0 | T2 Tl | v(de).

0 1-6

CramM 1. There exists C > 0 such that for every 0 € [0, 7],
1 —Rei(6) > CH(9).
Proof. 1t suffices to prove the inequality for 6 € (0,1/2]. Using (3.11]),

(3.4) and (3.21]) we obtain

1—-Rej(0) > | ! v(dt) >
1-16]

and the assertion follows. =

CLAIM 2. There exists C > 0 such that |3/ (0)] < Cy/(0) for every 6 €
(0, 7].

Proof. Again, we only consider the case when 6 € (0,1/2]. We deal
separately with the real and imaginary parts of y/. Using (3.15) and (3.22)
we have

, Ctvay 16 ¢ ,
[Re /()] < 26 (g) Tt | (1 —t)v(dt) < 649/ (D).

1-0
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Similarly,
1-0
t 6>
N <
01 < § (e + e ) v

1 26° ‘
* <1 — cos 0 * (1 —0080)2) 1§0t1/(dt)
<CY' (). m

CrAM 3. There exists C > 0 such that |0/ (0)] < Cy(0) for every
0 € (0,n].

Proof. Combine Claim [2] and (3.22).

CrAM 4. There exists C > 0 such that |04"(0)] < CY'(0) for every
0 € (0,n].

Proof. We assume that 6 € (0,1/2]. By (3.16) and (3.22)), we have

11 e 2t 4t6?
Re 2"(0)] < (S) <(1t)3 + t)5> v(dt)
2 Cot 462 ! /
T 0 cont)? A e COR ey 1Lt(l —t)u(dt) < C'(6)/6.

Similar computations based on (3.15)) and (3.22) yield
[Im "(0)] < C¢'(6)/0.

Now, (H)(ii)—(iv) follow from the combination of Claims 2, 3 and 4.

Let us prove (H)(i). Let 6 € [0,1/2]. Recall that we have |Im (0)| <
C(1 —Refu(0)). Hence,

(0)]* = [Im Ai(0)]* +1 — 2(1 — Re u(6)) + (1 — Re fu(6))?
=1—(1-Ren(d)(2—(C+1)(1—Rep(9))).
Since 1 — Re ji(0) Y 0, using Claim 1, we infer that for 6 small enough
[3(0)* < 1—Cp(0).

Hence (H)(i) holds for, say, § € [0,n] with n small enough. Since

SUPgepn,r ()] < 1, we see that (H)(i) holds for every 6 € [0, 7], upon
taking ¢ smaller if necessary. m

COROLLARY 3.11. Let p be a CM probability measure on Z. Let o be
a probability measure on Z such that & is twice continuously differentiable
on [—m, 7] — {0}, and 6" and 6 — 05" (0) are bounded. Then o * p satisfies
hypothesis (H). Moreover, if u satisfies hypothesis (H), so does o * pu.
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REMARK. The assumption on v holds, for instance, when ", _, n*c(n)
< Q.

Proof of Corollary 3.11. Let 1 be the function defined in (3.19)). Since

S(l) (l{(_(if))g = 00, one easily infers from ([3.20)) that liminfg_, g~ ¢'(#) = co. In

particular, there exists K > 0 such that ¢/(6) > K for every 6 € (0, 7], and
consequently ¥ (0) > K6. Then the fact that o x p satisfies hypothesis (H),
with the same function v as for u, may be proved exactly as Proposition
Since we use the same function ¥ for o * p and p, we see that o * p satisfies

hypothesis (H) as soon as p does. =

COROLLARY 3.12. Let 7 be a probability measure on Z. Assume there
exists a CM probability measure p and a > 0 with >, ., n*|7(n) — ap(n)|

< o0. Then T satisfies hypothesis (H). If moreover y satisfies hypothesis (H),
so does T.

REMARK. It follows from the proof that we only need that & be twice
continuously differentiable on [—7, 7] — {0} and that 7" and 6 — 07"(0) be
bounded.

Proof of Corollary 3.12. Define a signed measure by setting o := 7— au.
Then ¢ is twice continuously differentiable on [—m, 7], 6(0) = 1 — ¢ and
there exists C' > 0 such that |6(0) — (1 — a)| < CO for every 6 € [0,7].
The proof may be finished using the same arguments as in the proof of

Corollary .

3.3. The Ritt property on ¢!(Z). In this section, we prove the Ritt
property for probability measures as in Theorem We first deal with CM
probability measures, which corresponds to the case where o = Jj.

Let u be a probability measure on Z. Notice that p being Ritt is equiv-
alent to

sup nlm, — WZHH@(Z) < 00,
n>1

where 7, stands for the operator of convolution by .

Let I' be the open unit disk in the complex plane. By Theorem 1.5 of
Dungey [10], p is Ritt if and only if the spectrum o(7,) is contained in
I'U {1} and the semigroup (e */=7#));~( is bounded analytic. The latter
means that

Stgg(ﬂeft(ao*“)Hel(Z) + (I - T)eft(éofﬂ“)”ﬂ(Z)) < o0.

REMARK. Notice that [I0, Theorem 1.5] is valid for probabilities sup-
ported on N.
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ProposiTIiON 3.13. Let p be a CM probability measure on Z with rep-
resenting measure v satisfying (3.4). Then u is Ritt.

We already saw that v satisfies if and only if u has BAR. The
fact that a CM probability measure on Z having BAR is Ritt has been
proved very recently by Gomilko and Tomilov [I5, Theorem 7.1] as a con-
sequence of another recent result of theirs [14]. The latter paper deals with
subordination semigroups, hence is written in a continuous setting. For
the reader’s convenience we explain below how to derive Proposition [3.13
from [14].

First of all, by [10, Theorem 2.1}, we have o(m,) C a([—m, w]) C I'U{1},
where the right-hand inclusion follows from the fact that ;1 has BAR. Hence,
Proposition Elwﬂl be proved if we can show that (e "*=7#));5¢ is bounded
analytic. |

DEFINITION 3.14. An infinitely differentiable function f: (0, 00)— [0, c0)
is called a Bernstein function if f’ is completely monotone. If lim,_,o+ f(x)
exists and if f admits a holomorphic extension to {z € C : Imz > 0} such
that Im f(z) > 0, then f is called a complete Bernstein function.

Proof of Proposition 3.13. For every x > 0, define

1 1 1
B v(dt) ¢ v(dt) v(dt)
x(z) '_1_§1—t—|—t:ﬂ_§)1_t _(S)l—t—i—tx'

Then y is non-decreasing with x(0) = 0, hence it is non-negative. It is
not hard to see that it is infinitely differentiable and that x’ is completely
monotone, hence x is a Bernstein function and one can easily see that it is
actually a complete Bernstein function.

Since x is Bernstein, it is well-known (see e.g. [I1, Theorem 1.2.4]) that
there exists a convolution semigroup (o¢)¢>0 (of probability measures on
[0,00)) such that for all z,¢ > 0,

[e.e]
S e oy(dy) = e X@).
0

Following Dungey [10, p. 1734], we consider the Poisson semigroup
(Ps)s>0 acting by convolution on ¢*(N) and defined by

k
(80— _ s
P, = 500701 — ¢ SZH(S’“ Vs > 0.
k>0
Consider also the associated subordinated semigroup (Q¢)s>o defined by

Q= S Psoy(ds) VYt >0.
0
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Let ¢ > 0. Then @ is a probability measure on N, whose generating
function is given (on [0, 1]) by

x> S e170) g, (ds) = e~ X(177),
0

Let G, denote the generating function of y, i.e.

= Zu(n)x" = S 1V(_d2 =1-—x(1-2)

n>0 0

for every x € [0,1]. Then, for every ¢t > 0, the generating function of the
probability e tU—H) = ¢t > k>0 th ik /K is given by

k>0

In particular, we see that the semigroups (e_t(l_”“))tzg and (Q)¢>0 coin-
cide. Hence, to prove that (e */=™)),54 is bounded analytic, it is enough to
show that any subordinated semigroup associated with (o¢):>0 is bounded
analytic (see the introduction of [I4] for more details). To prove the lat-
ter, since y is complete Bernstein, in view of [14, Corollary 7.10] it is
enough to show that x sends the half-plane {z € C : Rez > 0} to a sector
{z € C:|Imz| < CRez} for some C > 0.

Let z = a + ib be such that a > 0 and |2|? = a? + b* < 1/4. Using

we obtain

1
t
tm ()| = [b] | (=it al)?+ 20 v(dt)
0
1—|z| 1 1
t 4b t
< — < .
<1p| | =) v(dt) + P | tv(d) <k | — vldi)
0 1—|2| 1—|2|
On the other hand,
1
at(l —t) + |z|*t
Rex(z) = g (1 —t)((1—t + at)? + 2?) v(dt)
1 1
| 2|12 1 t
> — .
= 1S| SEPI-1) v(dh) = 35 1S| It v(dt)

This gives the desired bound when |z|? < 1/4.
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Assume now that |z|2 > 1/4. In particular, 4|z| > 2. Hence,

(e 1

mx(z) < | (1t‘_ZL)2 v(dt) + ||ZZ||2 |t u(at)
0 (4]2)~1
1/2 1
< % S (f(_d?)Q + 48V(dt) < 00.
0 0

Moreover, as the integrand below is non-decreasing with respect to |z|, we
have

1 ’2‘2752
Rex(2) = s =g — e ey V)
1; £
25 a e @ >0

which finishes the proof of Proposition 3.13. =

PROPOSITION 3.15. Let u be a CM probability measure on 7, with repre-
senting measure v satisfying (3.4]). Let o be a probability measure on Z such

that & is continuously differentiable on [—m,n] — {0} and &' is bounded on
[—m,m] —{0}. Then
(3.23) supn||(dg — o) * " ||p < 0.

neN

In particular, o x p is Ritt, and for every o € (0,1], ap+ (1 — a)o is Ritt.
REMARK. In particular, the proposition applies when ), |n|u(n) <oo.

Proof of Proposition . To prove , we check that (o )pen =
(n(do — o) * u*™)pen satisfies items (i) and (ii) of Proposition

By assumption there exists L > 0 such that |6'| < L and it follows that
11 —6(0)] < L|6] for every 0 € [—m, .

Let ¥ be the function given in . Recall that there exists K > 0
such that for every 0 € [—m, 7| — {0}, ¥(0) > K6 and ¢)/(§) > K. Hence, for
alln € N and 6 € [, 7w — {0},

n2
nlon(0)] < (01 (6) ((0))"

So, arguing as in the proof of Proposition we see that (o, )nen satisfies
item (i) in Proposition
For every 0 € [—m, 7] — {0}, we have

51,(6) = —nd' (6)i"(6) + n*(1 — 6(6))il ()i (6).
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We infer that
. 2n2L2 om ontr? e
!o;(f?)!?S—K W' (0)|2°"(0) + 73 (0)9 ()27 (8).

Hence, arguing as in the proof of Proposition we see that (o, )nen sat-
isfies item (ii) in Proposition

It remains to prove the second part of Proposition 3.15.

Let n > 1. We have

(60 — 05 o) # (0% )™ = 0™ 5 [(J0 — p2) * 1] + [(J0 — 0) "] 0™,

which proves that o x p is Ritt.
Let a € (0,1] and n > 1, and 7 := au + (1 — a)o. We have

e ()

k=0
x [a(k +1)(80 — ) % ™ + (1 = @) (k + 1) (50 — 0) # p*] o7 F),
Hence,

“n C - (n+1
DG =l < S Y (1]

)ak+1(1 o a)(n+l)f(k+1) <C,
k=0

and we see that 7 is Ritt. =

3.4. Proof of Theorem and examples

Proof of Theorem [1.7]. Let p be a CM probability measure on Z. Item
(i) follows from Proposition combined with Proposition

Under the assumptions of (ii), by Corollary w*x o € H, and by
Proposition (see the Remark after the proposition), p* o € R.

Let a € (0,1]. Applying Corollary with 7 := ap + (1 — a)o and
a := « we infer that 7 € H. The fact that 7 € R follows from Proposition

B-15 again. =

To give examples we will make use of Proposition [3.4] Hence we shall
first exhibit completely monotone functions.

LEMMA 3.16 (Miller—Samko [21]). Let f, g : (0,00) — (0, 00) be infinitely
differentiable functions such that g' is completely monotone.

(i) If f is completely monotone then so is f o g.
(i1) If f" is completely monotone then so is (f o g)'.

Proof. Ttem (i) is just [2I, Theorem 2]. For (ii), notice that (f o g) =
f'og x ¢. By (i), f o g is completely monotone. Since the product of
completely monotone functions is completely monotone (see e.g. [21], Theo-
rem 1]) we infer that (f o g)’ is completely monotone. =
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Define by induction L;(z) = L(z) :=log(1+x) and Li41(x) = L(Li(x))
for every x > 0.

COROLLARY 3.17. For every integer k > 1 and any oy, ..., a € [0,00)
and a € [0,00) the function given by
1
fa,al,...,ak (.7}) = Ve >0

xaLl(x)al o Lk(x)o‘k

1s completely monotone.

Proof. Obviously, x — x~% is completely monotone. By Lemma 3.16(ii),
Lj, has a completely monotone derivative and so L,:a’“ is completely mono-
tone by (i). The fact that fq a,....qa, i also completely monotone then follows
from [21, Theorem 1]. m

ExaMPLE 1. Let u be a probability measure supported on N such that
pu(n) = cfa.ar,...an(n + 1) for every n € N, where o, ..., 04 € [0,00), o €
(1,2) and c is a normalizing constant. Then, by Theorem weHNR.
Of course one may take a = 1 and 1 > 1, and so on. But for a = 2, i does
not even have BAR.

It is more difficult to produce examples allowing negative ay’s. One way
to handle this difficulty is to proceed as in the proof of [8, Proposition 5.11].

EXAMPLE 2. Now we describe a basic example of Ritt probability mea-
sures already considered by Dungey [10] and Gomilko and Tomilov [15]. Let
v € (0,1). We have a power series expansion 1 — (1 —¢)7 = > -, an(7)t",
0 <t < 1. Notice that >, ~; an(y) =1 and a,(y) > 0 for every n > 1. De-
fine two probability measures 7 and p by setting u(n) = a,y1(y) = 7(n+1)
for every n € N, so that 7 = §; * pu. Then (see for instance [I5, Example
3.10a]) 7 is a CM probability measure which has BAR. In particular, by
Theorem [I.7, 7 € HNR and p € HNR.

4. Probability measures with a first moment. When p has a first
moment, a necessary condition for the BAR property is that u be centred,
ie. Y ,eznu(n) = 0 (see [6, Proposition 1.9]). Hence we cannot consider
probability measures p supported on N anymore. We shall deal with the
following situation.

DEFINITION 4.1. We say that a probability measure p on Z is CCM if
w # 9o, p is supported on {—1} UN and there exists a finite positive measure
v on [0,1] such that
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and
1 ‘ 1
p(n) =\t"v(dt) ¥neN, p(-1)=1-] Z(dtz =) (tly(d;)Q'
0 ’ ’

It is not hard to see that u is indeed a probability measure and that it
is centred. Since pu # do, we have v # §p and p(n) > 0 for every n € N. In
particular, p is strictly aperiodic.

4.1. Characterization of the BAR property. Let u be a CCM
probability measure on Z with representing measure v. For every 0 € [—m, 7],
we have

—_

ﬂ(@)z —zGS V +Z m@&

0 n>0

et — +(1—t)2
— . dt
A= 0201 —temy V1

1— 2t 4 2% — 272
(1—)2((1 — )2 +2t(1 — cosh))

S
0
g v(dt).

In particular, using cosf = 2cos?§ — 1, we infer that

v(dt § 1 — 2t + 2t? cos 6 — t2 cos(26)

(1—1t)2 ;1= £)2((1 — )2 4 2t(1 — cos b))

2t(1 — cos ) + 2t2(1 — cos ) + t?(cos(20) — 1)
(1 —)2((1 — )2 +2t(1 — cosh))

Ot = O e =

(4.1) 1— Re(0) v(dt)

v(dt)

2t(1 —tcosh)
(1—1)2((1 — )2 +2t(1 — cos¥))

= (1 —cosf) v(dt)

O ey =

and
1

- : t?
(4.2) Ima(0) = 251119‘(1—(:050)(8] 1= 12((0 =02 + 21 — cos0)) v(dt).

Consider the following condition on v: there exist L > 0 and v € [0,1)
such that

1 T
1 tv(dt) tv(dt)
(4.3) 1_x§(1 SLS o eebn).
T 0
Notice that if So (1( t))g < oo (i.e. p has a moment of order 2), then — Sl H'((ti;)
< Si E1V£?§% — 0 as x — 1 and condition is automatically satlsﬁed since

1/7550.
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PRroOPOSITION 4.2. Let p be a CCM probability measure on Z with rep-
resenting measure v. Then p has BAR if and only if there exist L > 0 and

v € [0,1) such that v satisfies (4.3)).

Proof. Assume (4.3)) for some L > 0 and some v € [0,1). Let us prove
that p satisfies (3.3]). Since pu is strictly aperiodic and f is continuous, it is
enough to prove that

Im /1(6)]
(4.4) sup
oely—1,1-] 1 — Re f1(0)
From (3.6) and (1 —#)2 + 2t(1 — cos ) > max((1 —t)2,2t(1 — cos0)) we see
that
- 1
tm f1(0)| < |0]* | (R v(dt)+10] |
0 1-6)
Notice that 1 — tcosf > 1 —t and, if 0 < ¢t < 1 — |6, then (using (3.6))
(1 —t)2 +2t(1 — cosf) < 2(1 —t). Hence, by (1)) and (3.7),

97217'9‘ tv(dt)
4 5 (1=

tv(dt)
(1—-1)2

(4.5) 1 —Rei(0) >

and (4.4) holds, by (4.3).
Let us prove that if g has BAR, then (4.3) holds for some L > 0 and
v € [0,1). There exists C' > 0 such that for every 6 € [—m, 7],

(46) T 4(6)] < C(1— Re i(9)).
Let a € (0,1/2] be fixed for the moment. Let § € [—«, a]. Notice that if
1—alf] <t <1, wehave (1—1)2+2t(1 —cos) < (1+ a?)6?. Hence, using
(3.7) and (4.2)), we deduce
(1—a2)|0| § tu(dt) _ 36 i tv(dt)
2 2= 51 52’
(1 + a?) -] (1—1) 57 1] (1—1)

Notice that for every ¢t € [0,1 — «|f]],

(A7) [Impe) >

20% +1
1—tcosf < (1—t)+(1—cosh) < 3 (1—1),

and for every t € [1 — «]f)], 1] (recall that |0 < «),
1—tcosf <1—(1—alf)costd < 3al|d]/2.
Hence, using (4.1]), we infer that there exists C,, > 0 such that
1—«|f|

(4.8)  1—Rej(d) < Cal0* |
0

tu(dt) 3al)| § tu(dt)

(-0 "ai-al) ) T
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Now, using (4.6))—(4.8) and the fact that 1 — af > 3/4, we obtain

1 1—alf) 1

3|6 S tv(dt) 9 tv(dt) tv(dt)
= < CCLl0P +2Cal0] | .
— )2 — 3 — 2
5 1ol (1—1) 5 (1—1) 1o (1—1)
Taking o = m < 1/2 gives the desired result. =

As before, we shall now characterize the BAR property in terms of the
coefficients of u.

ProprosITION 4.3. Let p be a CCM probability measure on Z with rep-
resenting measure v. Then v satisfies (4.3)) if and only if there exists L > 0
such that

(4.9) nY ku(k) < LY Ku(k) Yn>1.
k>n k=1
Proof. Assume (4.3)). Let n > 2. Then
1-1/n 1 1-1/n
tv(dt) tv(dt)

< 2.k < .

nY kutk)< | D K u(d) +n | (1_t)2_(1+L) | e
k>n 0 k>n 1-1/n 0

Now, for every 1 </ <n—1andeveryte[l—1/¢,1—1/({+1)], we have
Sh KR > tZizl k?e=1 > Ct/(1 —t)3, where we have used the fact that
(1 —1/m)™~! decreases to e!. Hence, holds.

Conversely, assume that holds. Let v € (0,1] and n > 2. For every
t €[l —1/n,1], since v < 1, we have

> kth = (k4 )ttt

k>vn k>0
Hence
: tv(dt) 2nLe 2
n S W < 2en Z ku(k) < n] Zkzﬂ(k)
1-1/n k>vyn m k=1
1-1/n 1
2nLe tv(dt) 9 tv(dt) )
< + [y ;
ni e A i

and we conclude the proof by taking v small enough. =

THEOREM 4.4. Let p be a CCM probability measure on Z with repre-
senting measure v. Assume that (u(n))nen satisfies (£.9). Then p satisfies
hypothesis (ﬁ) In particular p € R, and for every m € N there exists
Cyn > 0 such that holds.
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Proof. We only have to check that p satisfies hypothesis (I:I) Indeed,
then, by Proposition u € R, and by Proposition pw € H and p

satisfies ((1.5)).
To check the conditions we must estimate i and its derivatives. Define
1 1 1
tv(dt) tv(dt) t(1 —t)v(dt)

4.10 0) = 0* = - :
(410)  ¥(6) §(1—t)((1—t)2+02) (S)l—t §)(1—t)2+02
Then

t(1 —t)v(dt)
4.11 '(0) =20 H
(411) v/(0) = 3((1 S

Hence for every 6 € [0,1/2], we have
02 1-6
3

tu(d) 1 ¢ tu(dt)
Y- 2 ) T
1-60

O bu(dt tu(dt
§¢(9) <0 S (1(t))3 + S 1(t)’
(4.12) 0 1-6
YOy 1 ¢
9 (g) (1—(75))3 +931§9t(1—t) v(dt)
1-6 1
<y/'(0) <20 | (tly(d;))g +% | 11—t w(de).
0 1-6

Notice that S1 0 tvldt) g 81 0 t(dt) 1, particular, using (4.3)), we see that

1—t¢ (1—t)2-
- holds.

Let us compute the derivatives of ji. We shall not give the full details
here. Using (4.1)), we infer that

1—tcosf
(1 —1t)242t(1 — cosb)

R 11—tCOS(9
1 —Re/i(d) = §)(1_t)2y(dt) -

v(dt),

O e

and
1

2
(4.13) Rej/(0) =2sinf - (1 — cosb) !

(1—t)2((1—1t)2 + 2t(1—cos b))

v(dt)

0
2t(1 —tcosf)
(1 — )2+ 2¢(1 — cos))?

+ sin 6 - v(dt)

OC’)—‘

1 1
_ t t(1 —2)
= —s1n9.§) v(dt) —sin6 - (S) T+ 21 —cos 0))? v(dt)
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and

1
(4.14) Re " (6) = — cos - | —— v(dt)
0

1 o1 1)
§) 1—1)2+2t(1 — cosh))?

—cosf - v(dt)

+ 4sin%0 -

((
i -t v(dt).
o

(1 —1)2+2t(1 — cosh))3

Using (4.2)), we infer that

1
t
Im (@) =sinf -\ —— 0-
m fi(f) = sin (S)(l—t)2 —sin §)1_t +2t1—cos{9)

—_

v(dt),
and

£2
(1—t)2((1—t)? + 2t(1—cos b))

1
(4.15) Im /' (0) = 2cosf - (1—cosd) | v(dt)
0

2t2 — (1 +t?) cosd

L 1
= cosf (S) TEE v(dt) +§) (=07 + 2(1—cos 6))2 v(dt)

and

oot
(4.16) Im /i"(6) = —sin6 - | (e v(dt)

0

o t(1+12)
+sing- (S) (1 —t)2 +2t(1 — cosh))? v(dt)

©t(2t2 — (1 + t2) cos0)

—4sin6 - (S) (1 — )2 +2t(1 — cosh))3

v(dt).

We now derive the necessary estimates on ji and its derivatives. Using
(4.13]), (4.15) and (4.14)) we deduce, respectively, Claims 5-7:

CLAIM 5. There exists C > 0 such that

1-6 1
[Re i/ (0)] < CO S _t v(dt) + S tv(dt)  for every 6 € (0,1/2].
o (- t)? & 1-0
CrLAIM 6. There exists C > 0 such that
1=, 1 ;
~1 < 2
IIm i/ (9)] < C6 (S) (T v(dt) + oie (e v(dt)

for every 6 € (0,1/2].
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CLAIM 7. There exists C > 0 such that
1-6 1

Re " (0)] < C | (1_tt)31/(dt)+; | (1 —t)v(dt)
0 1-6

for every 6 € (0,1/2].

Notice that there exists a > 0 such that for all ¢ € [0, 1] and 6 € (0,1/2],
1262 — (1 4+t%) cos )| = t|(1 + 1) (1 —cos0) — (1 —t)?| < amax(6?, (1 —1)?).
Combining this estimate with , we get

CLAIM 8. There exists C > 0 such that

1-6 1

. t C
IIm " (6)] < CO (I v(dt) + o | tu(at),
1-0

O e |

for every 6 € (0,1/2].

We already saw that (2.13)) holds. Let us prove that (H)(i)—(iv) hold.

(H)(i) follows from and (see the proof of Proposition [3.10).
(H)(ii) follows from Claims [5] and [f] combined with and (4.12)).
(H)(iii) follows from (H)(ii) combined with (2.13).

(H)(iv) follows from Claims |7| and [§] combined with and (4.12). =

PROPOSITION 4.5. Let 7 be a centred probability measure on Z such that
Y nez In|T(n) < co. Assume that there exists a CCM probability measure p
satisfying and there exists a > 0 such that Y, ., n*|7(n)—ap(n)| < oco.
Then the conclusion of Theorem [£4] holds for 7.

Proof. We shall assume that Y, ., n*7(n) = oo, otherwise, the result
holds by Theorem In particular we must have >, n*u(n) = oo and

by ([E10) and (E11),

.. 2 .. /
(4.17) 9_1}{)1}(19&1(15’”} ¥(0)/0° = oo and H—Ii)%g(lof,ﬂ V'(6)/6 = cc.

It follows from the proof of Theorem that there exists an even func-
tion ¢ continuous on [—7, 7] and continuously differentiable on (0, 7], with
¥ (0) = 0, such that p and 1 satisfy (H)(i)—(iv) for some C, ¢ > 0.

Since 7 = (7 — avl) + aji is clearly twice differentiable on (0, 7], the
proposition will be proved if we can show that (H)(i)—(iv) hold with 7 in
place of p with the same v, but for possibly different C', ¢ > 0.

We already saw that 7 must be strictly aperiodic. Hence || < 1 on (0, 7.
In particular, to prove (H)(i) it suffices to consider 6 € (0, 7] for some small
enough n > 0.
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For every 6 € (0, ], we have

#0) = Y ((n) = ap(m)(™ — 1)+ [1 = a+ 0" p(n)e™|

nes neL
= x(0) + ¢(0).
As > ez n?|7(n) —ap(n)| < oo and Y ez n(7(n) —ap(n)) = 0, we see that

limg_0, 920 X(0)/6? = X" (0) exists. In particular, limg_,o g0 x(0)/1(0) = 0.
Now, since p has BAR, there exists C' > 0 such that

6(60) = (1 — a+ aRe u(8))* + a*(Im 4(60))?
=1—2a(1 —Refi(8)) + a*(1 —Rei(0)? + a®(Im 1(6))?
<1+ (1—Ref(d)(—2a+a*C(1 —Ref())).
Hence, using (4.5), (4.3) and (4.12), we infer that there exists n > 0 such
that for every 6 € (0,n], |7(0)| < 1—91(6) for some 6 > 0. Since p is strictly
aperiodic and fi is continuous, on taking ¢ smaller if necessary, the latter
holds for every 6 € [0, 7].

The proofs of (H)(ii)—(iv) are similar (but simpler), hence we leave them
to the reader. m

4.2. Proof of Theorem and example

Proof of Theorem [I.8. Let u be a CCM probability measure on Z with
representing measure v. Item (i) follows from Proposition combined with

Proposition Item (ii) is just Proposition [4.5]

ExAMPLE 3. The next example is based on Theorem Let o € (2,00)
and «i,...,ap > 0. Let u be a probability on Z such that
onez Inlu(n) <oo, 32, cznu(n)=0 and 35, o7 n?[u(n) — afaaq,..ap (0 +1)]
< oo for some a > 0, where fqa,,..q, is extended to Z~ by setting
fa,an,...ar (—n) = 0 for every n € N.

5. Symmetric probability measures. If y is symmetric (i.e. it = p),
then /i is real-valued, hence has BAR. It is known that if moreover (u(n))nen
is non-increasing then holds. However, we are not aware of any result
concerning the Ritt property or (2.7) with m > 1.

We shall again deal with completely monotone coefficients. To be more
precise we consider the following situation.

DEFINITION 5.1. We say that a probability measure p on Z is SCM if
it is symmetric and there exists a finite positive measure on [0, 1] such that

1 1 1

i+ ! () =1/2, w(0) =2\w(de),  pln) = u(de) vn> 1.
0 0 0
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Let p be an SCM probability measure on Z with representing measure v.
Define another measure on Z, supported on N, by setting

1 1
p1(0) =2\v(dt), p(n)=2{t"v(dt) Vn>1.
0 0

Then g is a probability measure, (u1(n))nen is completely monotone and
H= %(ﬂl + p1). In particular, it follows from Propositions and that
p satisfies hypothesis (H) as soon as u satisfies . The fact that u is
Ritt when it satisfies may be proved similarly (but more easily).

We could use a similar argument based on Theorem [£.4] However, doing
so, we would miss some symmetric probability measures satisfying hypo-
thesis (H).

Let us be more precise. Let u be an SCM probability measure. It follows
from previous computations that, for every 6 € R,

1
1—fu(6) = 1 — Re ji(6) = |
0

t(1 — cosf)
(1—=¢)((1—1t)%2+2t(1 —cosh))

v(dt).

Consider the following condition on v: there exists L > 0 such that for
every z € [0,1),
Cot
(5.1) gl_tmﬁ)gLa—xV

T

t
(1—1t)?

v(dt).

O e &

This condition can be proved to be equivalent to: there exists D > 0 such
that for every n > 1,

(5.2) n?Y u(k) <L K (k).
k>n k=1

One can prove that if (5.1) holds, then u satisfies hypothesis (H) with
¥ given by

1
t
P(0) = 92§) (I T v(dt) VO e |[—m, ] —{0}.

Notice that /() = 26 S(l) m v(dt) for every 6 € (0, 7).

Then one can prove that an SCM probability measure satisfying ((5.2)) is
Ritt and satisfies (2.7 for every m € N and some C,, > 0.

In particular, we have the following.

THEOREM 5.2. Let u be an SCM probability measure such that (11(n))nen
satisfies either (3.14) or (5.2]). Then p is Ritt and satisfies (2.7) for every

m € N and some C,, > 0.
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ExaMPLE 4. Let @ > 1 and aq,...,a; > 0. Let u be a symmetric proba-
bility measure defined by 1(0) =2¢fq.a,,....a) (1) and p(n) =cfa.ar,. . an(n+1)
for every n > 1, where c is a normalizing constant. Then p is an SCM prob-
ability measure for which the above theorem applies.

6. Discussion and open questions. Most of the examples of (strictly
aperiodic) probability measures on Z that have BAR are known to be Ritt.
We believe that the BAR property and the Ritt property are not equivalent,
but one has to find a counterexample. This problem was also formulated by
Dungey [10, remarks on p. 1729].

One may wonder whether, in the symmetric case, the condition
“(u(n))nen is non-increasing” is sufficient for the Ritt property or for weak
type maximal inequalities to hold, since it is sufficient for the weak
type maximal inequality . At least, for an SCM probability measure
on Z, can one remove the conditions and from Theorem

Let u be a probability measure on Z. Let f € ¢P(Z), p > 1. Consider the
square function defined by

*n *(n 2 1/2
su(F)(R) = (3o m((u™ = D)« f()*)
n>1
Assume that p has BAR. When p > 1, it follows from the work of Le
Merdy and Xu [I7] that there exists Cp, > 0 such that for every f € ¢P(Z),
lsu()llp < Cpllfllp, i-e. s(f) satisfies a strong p-p inequality. A natural
question is whether s(f) satisfies a weak 1-1 inequality.
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