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Abstract

Consider an arbitrary homogeneous tree together with its boundary. In this work we
investigate several questions concerning the behavior of functions at the boundary
and its relation to the behavior of these functions on the set of vertices of the tree.
First, we introduce the notion of Blashke-type condition for subharmonic functions on
homogeneous trees and show that this condition is essentially linked to the choice of a
zero measure subset of the boundary and the growth rate of a subharmonic function
on this subset. Our second goal is to develop the generalization of the mean value
theory for the case of nonharmonic functions on homogeneous trees. In order to do this
we introduce the notion of Laplace operator power series on the boundary. We prove
that the value of the function at the root vertex of the tree equals the integral of such
series for the function over the boundary. In both cases, we also present the analogous
results on the unit disk, respectively in Euclidean space. The spirit of this thesis is that

of elaborating the close analogies between the discrete and continuous settings.
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1 Introduction

The modern potential theory on homogeneous trees has many deep relations with the
classical potential theory on the unit disc. Various objects and properties of the classical
theory have a counterpart on the homogeneous trees and vice versa. In this thesis we
investigate several questions that have traces in potential theory on the unit disk from

one side and potential theory on the homogeneous tree on the other side.
Let us start with a small historical overview of potential theory.

First we would like to mention a famous I. Newton’s work ”Philosophiae Naturalis
Principia Mathematica” (“Mathematical Principles of Natural Philosophy”), which is
traditionally considered as the first contribution to potential theory (see Brackenridge,
1996). This work was published in 1687, and it was dedicated to the gravitational laws.
I. Newton studied the classical model of gravity, in which one observes a collection
of particles, and additionally for every pair of particles there is a gravity force acting
between them. In fact this force is a force of attraction which is proportional to the
product of masses of these particles from the one hand and which is inverse to the square
of the distance between these particles. From the point of view of celestial mechanics
and the theory of geodesy the first important subject related to potential theory was the
subject of attraction forces for material points and for finite solid bodies. After several
preliminary results by I. Newton and several other researchers, the investigation was
carried out by J.L. Lagrange, A. Legendre and P.S. Laplace who realized the importance
of the original work of I. Newton and essentially attracted the attention of the broad

research community for many years.



1 Introduction

One of the most important contributions to the origins of potential theory was made by
J.L. Lagrange who established that a field generated by gravitation forces is a potential
field. He has introduced a function which was later referred by G. Green (1828) as a
potential function and by C.F. Gauss (1840) as a potential. The above mentioned results
form the basis of the classical potential theory. For further details on the foundation of

potential theory we refer to Kellogg, 1929 and Landkof, 1972.

C.F. Gauss and his followers established that the method of potentials can be applied
to a wide range of problems in mathematical physics; for instance, they are broadly
used in electrostatics and magnetism. From that time onwards the potentials started to
be studied in the contents of the physically realistic problems concerning the mutual
attraction of particles whose masses have arbitrary signs (not necessarily positive).
A little later major principal boundary value problems were formulated, including
the Dirichlet problem, the Neumann problem, the electrostatic problem of the static
distribution of charges on conductors (i.e., the Robin problem), the problem of sweeping-
out mass (Balayage method), etc. Certain types of potentials turned out to be efficient
to solve the mentioned above problems in the case of sufficiently smooth domains:
the most famous of them are the volume potentials of distributed mass, single- and

double-layer potentials, logarithmic potentials, Green potentials, etc.

At the end of the 19th century A.M. Lyapunov made an exhaustive study of several im-
portant aspects of potential theory. One of his most valuable contributions to the theory
of potentials was his work ”“On some questions connected with Dirichlet’s problem”
(see Lyapunov, 1954) written in 1897. Here he studied a number of the basic properties
of the potentials of simple and double layers. A.M. Lyapunov obtained important results
concerning the behavior of the derivatives of the Dirichlet problem solution, when
approaching the boundary. His research in this field was further followed his student
V.A. Steklov. From that time onwards potential theory started to be considered as an

independent branch of mathematics.

In the first half of the past century the ideas of potential theory were greatly extended
and generalized to many different cases. In particular some developments were based on

the general notions of a Radon measure, capacity and generalized functions. Nowadays



potential theory also includes the problems concerning harmonic and subharmonic
functions (which we will be studied within current work), the Dirichlet problem, the
harmonic measure, Green’s functions, potentials and capacity. Modern potential theory
is closely related to probability theory, since many potential theoretic concepts have

natural interpretations in the probabilistic terms.

In his paper of 1933 A.N. Kolmogorov introduced an axiomatic approach to probability
theory which was based on measure theory (see Kolmogorov, 1933). Since the mid
1940” the research in probability and potential theory started to have more and more
interaction points (see Kakutani, 1944). One of the key points here is the correspondence
between the mean value property of harmonic functions and the fact that in a Brownian
motion the probability of the motion of a point is the same in all admissible directions.
J. Doob founded and developed the modern field of probabilistic potential theory. This
is subsumed in his remarkable book Doob, 2001. Let us also mention the work by
M. Brelot in which the author developed potential theory using an axiomatic approach.
This results are consistent with the viewpoint of the classical theory (see Brelot, 1967).
The relation between Markov processes and probabilistic interpretation of some key
tools of potential theory was studied by Bauer, 1966. The fundamental global theory
of kernels was developed by Hunt, 1957, 1958. For further development of discrete
potential theory and random walks on infinite graphs and groups we refer the reader

to the survey by W. Woess (see Woess, 1994).

In this work we bring together various concepts of classical potential theory and the
corresponding concepts on the homogeneous tree (wWhenever possible we analyze the
observed similarities and distinctions). In fact, one may think of the tree as a discrete
a model for the unit disk in the complex plane. This viewpoint has its origins in the
seminal work of Cartier, 1972, see also Koranyi, M. Picardello, and Taibleson, 1984 and

a considerable amount of further works.

Organization of the thesis. Chapter 1 of current work contains an introduction to both
the classical potential theory and to potential theory on homogeneous trees. In this
chapter we give all necessary definition, fix the notation and introduce some important

facts that are essential for the further reading.



1 Introduction

In Chapter 2 of this thesis we are interested in functions that grow exponentially fast
near a subset of the boundary. In both cases of the unit disk and of homogeneous
trees we mostly work with subharmonic functions. It turns out that it is possible to
give quantitative estimates to the non-harmonicity of such functions. There is a natural
way to do this via the Riesz measure. The main results of this chapter are a necessary
condition and a sufficient condition for the growth rate of the Riesz measure for certain
subharmonic functions. This part of the thesis is based on the preprint Boiko and Woess,

2014.

Finally in Chapter 3, we investigate the mean value property for non-harmonic functions.
In this work we show that the mean value property has a natural extension to the
case non-harmonic case. In order to do so for to general non-harmonic functions, we
introduce some Laplace operator series (that are very similar to Taylor expansions). We
write explicitly such series in the Euclidean case and in the case of infinite homogeneous
trees. Most of the results presented in this chapter are based on the preprint Boiko and

Karpenkov, 2014.

1.0.1 On the correspondents between the potential theory on the

unit disk and on the homogeneous tree

From many points of view an infinite homogeneous tree is a discrete analogue of the
hyperbolic plane. These are two basic examples of Gromov-hyperbolic metric spaces.
Consider the Poincaré model of the hyperbolic plane: i.e., we consider the open unit
disk ID as a topological space with the hyperbolic metric on it. Its natural geometric
compactification is obtained by passing from the hyperbolic to the Euclidean metric and
taking the closure of the open unit disc, as a result we obtain the closed unit disc. In
a similar way, any homogeneous tree admits a natural compactification. It is obtained
by passing from the original graph metric to a new (bounded) metric, which can be
obtained by embedding of the tree to some compact subset of the Euclidean space (say
to the unit disc). In this new metric we analogously consider all limit points of the

vertices of the tree. As a result we get the compactification of the tree with respect to



1.1 Potential theory in the complex plane and R”

the induced metric.

Various objects on ID have counterparts on homogeneous trees and vice versa. It is
not always immediately apparent that simply by examining the unit disk ID both
with Euclidean and with hyperbolic point of view one may provide some additional
insight. But this is essential for the interplay between the unit disk ID and homogeneous
trees. The purpose of this section is to exhibit some potential theoretic aspects of that

correspondence.

1.1 Potential theory in the complex plane and R"

We start with several general definitions. In what follows we denote by S%~1(r) the
(d—1)-dimensional sphere in the Euclidean space R? with radius r and center at the
origin.

In the next subsection we deal with the two-dimensional case (which one also can
consider as a one-dimensional complex case). A good references here are Ransford, 1995

and Helms, 1969. The term unit disc will be used for the open unit disk centered at the

origin with unit radius. Let 0 be the origin of the complex plane C, we write
D={zeC:|z—-0| <1}.
For the unit circle we write

oD={zeC:|z—0|=1}.

Let us now continue with the notion of harmonic functions.
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1.1.1 Harmonic functions

We will define harmonic functions as solutions of Laplace’s equation. In fact, there is a
strong connection between analytic functions and holomorphic functions. We start with

the formal definition and then give some examples.

The Laplace operator (or Laplacian) is the sum of all the unmixed second partial derivatives

in the Cartesian coordinates x;

It is named after the French mathematician Pierre-Simon de Laplace.

Definition 1. Let U be an open subset of the Euclidean space R". A function 1 : U — R
is called harmonic if h € C>(U) and Ah = 0 on U.

In fact, we will mostly consider harmonic functions on some subsets of R?> which is

traditionally identified with the complex plane C.

Further in chapter 3 we also use the Laplace operator in polar coordinates. In polar

coordinates we have the following expression for the Laplace operator

) = Dr(f) + g Bginf, where A,(f) = 2 (413,

the radial part, and Ags 1 is the Laplace-Beltrami operator on the (d—1)-sphere.

1.1.2 Examples of harmonic functions

A nice source of examples of harmonic functions is the following classical result.

Theorem 1.1.1. Let U be a domain in C.

o If a function f is holomorphic on the domain U, then the real-valued functions Ref and

Imf are harmonic.
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e If a function h is harmonic on a simply connected domain U, then h = Ref for some
holomorphic function f of U. Up to an additive constant, the function f is uniquely
defined by h.

Let us use this theorem to give some examples of harmonic functions.

Example 1.1.2. Consider the holomorphic function f(x,y) = e**% on C. Its real part

Ref = e* cos(y) and imaginary part Imf = ¢*sin(y) are harmonic.
Example 1.1.3. Consider the holomorphic function
f(z) =Inz =1In|z| +iArgz
defined on Re > 0. Its real and imaginary parts are respectively
Ref = %ln(x2 +y?) and Imf = Arg(z).

By the above theorem the functions Ref and Imf are harmonic.

Let us now give an example of multivariate harmonic function.
Example 1.1.4. The function
2 4 .2 2\ :
h(x1,x0,...%0) = (X7 +x5+...+x5,) 2 with n>2
is harmonic on R\ {0}.

Example 1.1.5. The function f(x,y) = x? + y? is not harmonic. Indeed,

Af(x,y) =4 #0.

1.1.3 Mean value property

The mean value property (also known as Gauss’ mean value theorem) will be considered
in the last part of this thesis. We will be aiming to extend this property to the case of

non-harmonic functions. Let us now recall the classical result.
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Theorem 1.1.6 (Mean value property). Let h be a harmonic function on the domain U C R,
and r be an arbitrary positive integer number. Let the ball bounded by the sphere S*~1(r) be

completely contained in U. Then

1
H0) = GorstTr) / hdA.

gd—1 (,,)

We give an example of a harmonic function and check the mean value property for this
function.
Example 1.1.7. Consider the harmonic function

h(x,y) = x> — 2.

This function is harmonic, since

Ah=2-2=0.
The mean value is
27 27
/(x2 —y?)du = /cosz((p) —sin?(@)de = /cos(Z(p)d(p = 0.
sl 0 0

1.1.4 Subharmonic functions

The idea of a subharmonic function was expounded in essence by H. Poincare in the
balayage method. Subharmonic functions are also considered in the work of Hartogs,
1906 on the theory of analytic functions of several complex variables; the systematic

study of subharmonic functions began with the work of Riesz, 1926 (see also Hartig,
1983).

A function v € C?(R) is subharmonic if its Laplacian satisfies inequality

Au > 0.



1.1 Potential theory in the complex plane and R”

However if we would like to define the notion of subharmonicity for functions that are
not in the class C?(R), we cannot use the Laplacian. It turns out, that there is a way to
avoid this assumption, by analogy with convex functions on IR". Recall that convexity
is actually defined via a sub-mean value property. This allows us to consider convex
functions, which are non-smooth (for instance, the function |x| is an example of such a

function).

Before giving a formal definition of a subharmonic function, we take a look at upper

semicontinuous functions.

Definition 2. Let X be a topological space. A function f : X — (—0c0,00] is said to be

upper semicontinuous if the set {x € X : f(x) < a} is open in X for every a € R.

Equivalently it can be expressed as

lim sup f(x) < f(xp), x€X.

X— X

Now we are ready to give the following general definition.

Definition 3. A function v on an open subset U of the complex plane to the union
of the real line and —oo is called a subharmonic function if v is upper semicontinuous
and satisfies the local sub-mean inequality. The sub-mean inequality here is written as

follows. Given z € U, there exists p > 0 such that

271

1 ,

u(z) < 5- /u(z-i—re”)dt, 0<r<p)
0

We say that a function u : U — (—o0, 0] is superharmonic if —u is subharmonic.

Remark 1.1.8. Subharmonicity is a local property, since it is defined via the local submean

inequality (i.e., the value of p actually depends of the point z).

Remark 1.1.9. According to our definition, the function u = —oo is a subharmonic

function.
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We note also that the set at which a subharmonic function attain the value —oo should
either coincide with the domain of the definition of this function or this set is not “too

large”. The following result holds for this set. Further we use the following definition.

Definition 4. The set on which a subharmonic function attains the value —oo is called

the —oo-set:

{zeD:u(z) = —co}

Theorem 1.1.10. Let u be a subharmonic function on the domain U C 1D and let u be not

identically equal —oo on U. Then the —oo-set has Lebesgue measure zero.

Remark 1.1.11. A stronger result on the structure of the —oco-set can be found for instance

in Ransford, 1995 [Th 3.5.1].

1.1.5 Examples of subharmonic functions

The following example is especially important in our consideration. It shows a deep
relation between subharmonic functions and analytic functions. Moreover it shows the
way of possible use of subharmonic functions for the study of analytic functions of one

or several variables.

Example 1.1.12. Let f be a holomorphic function on an open set U in the complex plane.

Then the function log | f| is subharmonic on the set U.

From Theorem 1.1.10 it follows that subharmonic functions from the last example have

—oo-set precisely in the zero set of f.

Example 1.1.13. Every harmonic function is subharmonic.

Moreover, a function is harmonic if and only if it is both subharmonic and superhar-

monic.

10



1.1 Potential theory in the complex plane and R”

1.1.6 Maximum principle

The maximum of a subharmonic function cannot be achieved in the interior of its
domain unless the function is constant, this is so-called the maximum principle for
subharmonic functions. However, the minimum of a subharmonic function can be

achieved in the interior of its domain.

Theorem 1.1.14 (Maximum principle). Let u be a subharmonic function on a domain U C C.

o If u attains a global maximum on U, then it is constant.
o If we have

limsupu(x) <0
z—(C

forall C € oU, then u < 0 on U.

Remark 1.1.15. The validity of the second part of the theorem is due to our convention

that co € U whenever U is unbounded.

1.1.7 The Dirichlet problem on the disk

The Dirichlet problem is designed to find a harmonic function in a given domain with
given values on the boundary of the domain. One of the great advantages of harmonic
functions as compared with holomorphic functions is that for “nice” domains, a solution
for the Dirichlet problem always exists. We proceed with the precise formulation of the
problem.

Definition 5. Let U be a domain of the complex plane and ¢ : U — R be a continuous
function. Then the Dirichlet problem is as follows: find a harmonic function / on the
domain U such that

limh(z) = ¢(7), forall ¢ € dD.

z—(

The uniqueness of the solution of the Dirichlet problem follows directly from the

maximum principle for harmonic functions.

11



1 Introduction

The question of existence is more complicated for a general domain U. In this work we

consider essentially the case of the unit disc. We start with the following definition.

Definition 6. The Poisson kernel P : ID x 0D — R! is defined as follows

_ 1z
10—z

P(z,0)

where |z| < 1and || = 1.

Let us list some basic properties of the Poisson kernel.

Theorem 1.1.16. The Poisson kernel P : ID x 9D — R! satisfies the following conditions.
1. For arbitrary |z| < 1 and |{| = 1 we have P(z,{) > 0.

2. Let |z| < 1 then

1 27
kS 0\ 10 _
27T0/P(z,e )de = 1.

3. Let |Co| = 1and § > 0, then
sup P(z,0) =0 as z— .
10—ol=0
By S(z,r) we denote the circle of radius r centered in z.

Definition 7. Let ¢ : S(z,7) — R be a Lebesgue-integrable function. Then its Poisson
integral is defined by the function

,eie)(p(z—i—reig)dB (1.1)

for every w € S(z,7).

Now we formulate the fundamental result on the Poisson integral.

12



1.1 Potential theory in the complex plane and R”

Theorem 1.1.17. The following statements hold.
1. The function Ps, . ¢ is harmonic on the unit disk ID.

2. If the function ¢ is continuous at { € 9D, then

;1_{% PS(z,r)‘P(Z) = ¢(0).

This theorem implies the following important statement.

Corollary 1.1.18. If the function ¢ is continuous on the whole boundary of the unit disk 1D,

then the Poisson integral Pp¢ solves the Dirichlet problem on the unit disc.

1.1.8 Potentials

Potentials provide a rich source of examples of subharmonic functions, for instance, one
can construct subharmonic functions that possess some prescribed properties. Moreover,
as we shall see, the potentials are in some sense as general as arbitrary subharmonic
functions, namely for some purposes the cases of potentials and of subharmonic

functions coincide.

We start with the following definition

Definition 8. Let d be a positive integer. The Newtonian kernel of dimension d is the

following function:

—|z—=|>™", if n>3.

K(z—@):{ loglz—¢|, if n=2, (1.2)

Let us now define potentials for finite measures with a compact support on the space
R,

13
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Definition 9. Let u be a finite Borel measure on RY with a compact support. The

function p;, : C — [—o0, 00) defined as

pu(z) = [K=0au(), zeC. (13)

is called the potential (or sometimes Newtonian or logarithmic potential) of the measure p.

In the framework of subharmonic functions we have the following general result on

potentials.

Theorem 1.1.19. A potential p,, is subharmonic on the complex plane and harmonic on the set

C\ supp(p).

1.1.9 Riesz representation theorem

One of the central theorems in the theory of subharmonic functions is the Riesz local
representation theorem (see Riesz, 1926). This theorem states, that a subharmonic
(or superharmonic) function is locally equal to a Newtonian potential of a measure
(respectively < 0 or > 0) up to a harmonic function. In fact, many problems related
to general subharmonic functions can be reformulated in terms of the appropriate

potentials and vice versa.

Theorem 1.1.20 (Riesz representation theorem). Let D be a domain of the space R". Consider
a subharmonic function u on the domain D that is not identically equal to —oco. Then there exists
a unique non-negative Borel measure i, on the domain D (i.e., a measure associated with u, it
is called the Riesz measure) such that for any compact set U C D the following representation
holds

u(z) = h(z) + [ K(z =) (?),
u

where h is a harmonic function in the interior of U and K is the Newtonian kernel.

In a particular case of the unit disk (i.e., D = D) the Riesz measure associated with the

function u is as follows

1
Hy = EAM 1

14



1.1 Potential theory in the complex plane and R”

where Au is to be understood in the distributional sense.

In other words, for every function f of class C* with compact support in the unit disk
D

[ fwi =5 [uz)A5@)aA).
D D

A Green function is a family of fundamental solutions of the Laplace operator with

value zero on the boundary. Here is the formal definition.

Definition 10. The Green function of the Laplace operator is

Gp(z, w) = log %, z,w € D. (1.4)

The Green function is related to another important concept, the harmonic measure.

Using Green function one can find estimates of the harmonic measure.

1.1.10 Harmonic measure

While describing the Dirichlet problem on the unit disc, we have introduced an explicit
formula for it. Now we extend it to the cases of more general domains. Let us formulate

the notion of harmonic measure.

Definition 11. Let U be a bounded open domain in the n-dimensional Euclidean
space R" (n > 2), and let dU be the boundary of U. Consider a continuous function
f :oU — R. It determines a unique solution of the Dirichlet problem in the domain U,
which we denote by Hy; f.

For a fixed point z € U the function Hy; f determines a Borel probability measure wy;(z),
which is called the harmonic measure at the point z. The formula for the representation

of the generalized solution of the Dirichlet problem given by

Huf(2) = | f(Qdwu(z0)

15
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The formula for the representation of the generalized solution of the Dirichlet problem
was obtained by Ch.]. de la Vallée-Poussin by the balayage method (see de la Vallée-
Poussin, 1949). It is valid for all functions which are continuous on 0U. Usually explicit
computations of harmonic measures are possible only for the simplest domains (mainly

for discs, spheres, half-planes and half-spaces).

Example 1.1.21. The harmonic measure in the case of the unit disk is as follows

11—z?
27 | — z|?

dp(z,0) = 5P(z,0)|d| = ag]

As it was noticed by Kakutani, 1944, the harmonic measure is closely related to Brownian
motion. That is, if a solution Hy; f exists, then Hy;f(z) is the expected value of f(z) at

the first exit point from U for a canonical Brownian motion starting at z.

1.2 Potential theory on homogeneous trees

In this chapter we present basic definitions and facts related to the theory of Markov
chains, random walks on graphs and potential theory on graphs, in particular, on
homogeneous trees. We shall follow the notation of Woess, 2009. For more information

see Kemeny, Snell, and Knapp, 1976, Dynkin, 1969 and Spitzer, 2001.

As we said in the introduction of this work, we are linking various concepts of classical

potential theory with the corresponding concepts on the homogeneous tree.

Let us recall some general terminology of graph theory. Let G be an locally finite,
connected graph. Denote by E(G) and V(G) the edge and vertex sets of G respectively.
We say that a pair of vertices (v1,v;) of a graph G are neighbors if they are connected by

some edge, and write v ~ v,.

In this thesis we will work with a special kind of graphs, with so-called homogeneous

trees. First we give the definition of a tree.

16



1.2 Potential theory on homogeneous trees

Definition 12. A tree is a simply connected, undirected graph without circles.

Now we specify what is a homogeneous tree. The degree of a vertex in a graph is the
number of edges adjacent to this vertex. The homogeneous tree T, is the tree whose

vertices all have degree (g +1).

Remark 1.2.1. All homogeneous trees have infinitely many vertices.

A tree is called rooted if one vertex is marked; we call this vertex the root (or origin) and
denote it by 0. The edges of a rooted tree can be given a natural orientation, say away

from the root.

1.2.1 Graph distance

A path on a graph G is a finite sequence of vertices vy, vy, ..., v, of G such that v;_; ~ v;
fori=1,...,n. We denote this path by 7w = [vg,v1,...,v,] and say that it is connecting

vo and vy,.

Definition 13. Let v and w be two vertices of a connected graph G. The graph distance
between v and w is the least possible value of the lengths of all paths connecting v and

w. We denote it by
d(v,w). (1.5)

For an arbitrary rooted tree we write |v| = d(o,v).

Note that according to this definition, the distance between two vertices on a homoge-
neous tree can be arbitrarily large. In the case of the unit disc, distance between two

points is at most 2. So the graph T, is not a good analogue of the Euclidean distance on
D.

Later we will compare some notions on the homogeneous tree with notions on the

Poincare disk. Note that d(v, w) corresponds to the hyperbolic distance.
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1 Introduction

In case of an arbitrary tree for any two vertices v and w there exists a unique minimal
path between v and w. It is called the geodesic path between v and w and denoted by

[0, w].

1.2.2 Closure of homogeneous trees and corresponding metrics

From now on we restrict ourselves to the case of homogeneous trees. Let us fix an
integer g > 2 and consider the homogeneous tree T,;. A one-sided infinite sequence of

vertices vy, v1, ... on Ty is called a ray if for any i > 0 we have v; ~ v;_1. We denote this

ray by [vg, v, .. .].

Let us introduce an equivalence relation on the set of all rays. Two rays [vg, vy, ...] and

[wo, w1, ...| on T, are equivalent if they differ only by a finite number of elements.
Definition 14. An end of T, is an equivalence class of infinite rays on Tj,.

Definition 15. The boundary of T, is the set of all its ends, we denote it by dT,. Denote
also Tq =T, UJT,.

Consider an arbitrary end ¢ of the tree T,. As an equivalence class of infinite rays, it
contains a unique ray [vg, v1, ...] without repetitions of vertices and vy = o. This ray is

said to be the geodesic ray between o and ¢; we denote it by [o, ].

In order to define a metric on T, we need the definition of the confluent.

Definition 16. Let v, w be distinct elements of ’JT, then their confluent v A w is the last

common vertex of the geodesic paths [0, v] and [0, w].

We illustrate this definition by a figure.
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1.2 Potential theory on homogeneous trees

In this work we consider the following metric on the closure Tq:

—|vAw| i
o = T w6

Remark 1.2.2. Notice that py is an ultra metric, i.e., for an arbitrary v, w € T it holds

pr(0,w) < max{pr(v, u), px(w, u)}.
ucly

Further we also use the following definition.

Definition 17. The distance from an arbitrary vertex v of T, to a subset E of 9T} is

er(v,E) = gggpr(vzé)-

1.2.3 Measure on the boundary

For an arbitrary vertex v of the tree T, we define the sector S(v) C 9T, as follows

S(v) ={¢ €dTy |veloi]}

(recall that [o, ] is the geodesic ray between o and §).
Consider the minimal topology of the boundary 0T, containing the sectors S(v) for
all vertices of the tree T,. The boundary dT,; with this topology is compact and totally

disconnected. It is induced by the restriction of Let & denote the corresponding o-

algebra defined by open sets of this topology (and therefore it is defined by all sectors
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1 Introduction

S(v)). We work with the following measure v, on &. For an arbitrary sector S(v) we

put by definition
1

vo(S(v)) = G T

We illustrate this definition with the following example.

Example 1.2.3. Take the homogeneous tree T;. Consider a sector with vertex v, such
that d(v,0) = 2.

10(3(0)) = 37 = =
0 T 3.221 7 g

Remark 1.2.4. The measure vy is rotation invariant. It is the limit distribution of simple

random walk starting at o (for more information see Woess, 2009).

1.2.4 Simple random walks, Green kernels, potentials

Since the averaging in the definition of harmonic function can be interpreted as expecta-
tion after one move, harmonic functions is an important tool in studying of random
walks. Thereby harmonic functions appear also in the theory of electrical networks,
and in statics, providing a connection between these fields. In particular, various meth-
ods and results from the theory of electricity and statics (that are often motivated by
physics) can be applied to provide results about random walks and vice versa (see

Nash-Williams, 1959, Doyle and Snell, 1984, Soardi, 1994).
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1.2 Potential theory on homogeneous trees

The simple random walk on a homogeneous tree T, is a Markov chain with state space

V(T,) and transition probabilities

1
_ a1 ifo~w,
p(,w) { 1 0, otherwise.

We denote by p(™) (v, w) the probability to travel from vertex v to vertex w in 1 steps. It
is clear that on any tree there exists a positive integer n such that p(") (v, w) is strictly
positive.

For more information about simple random walks we refer, first of all, to the book Doyle

and Snell, 1984, which contributed to popularization of the topic, and Saloff-Coste,
1997-

Definition 18. The Green kernel Gt associated with the simple random walk on T, is
defined by

Gr(v,w) = qu , vwe T, (1.7)

A function f : V(T;) — R is said to be Gr-integrable if for any vertex v

2 Gr(v,w)|f(w)| < oo.

weT

Definition 19. Let f be a Gr-integrable function. The function

Grf(v) = ¥ Grlv,w)f(w)

weT

is called the potential of f.

1.2.5 Harmonic and subharmonic functions

Consider the following operator P acting on the space of all real-valued functions

defined on the set of vertices V(T,). For an arbitrary function f we write Pf for P(f),
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then the value of Pf at an arbitrary vertex v is defined as

Pf(v) =} p(o,w)f(w).

vo~w

Definition 20. A function f : V(T,;) — R is called

e harmonic if Pf(v) = f(v) for every v € T,
e subharmonic if Pf(v) > f(v) for every v € T,,
<

e superharmonic if Pf(v) < f(v) for every v € T,.

Remark 1.2.5. It is important to emphasize the following local geometric behavior of such
function. Harmonic functions are locally linear at each vertex, subharmonic functions

are locally convex, and superharmonic functions are locally concave.

1.2.6 Riesz decompositions

Let us start with the following important definition.

Definition 21. We say that a superharmonic function f has a Riesz decomposition if there

exist a harmonic function & and G-integrable function r such that

f=h-|—GT1’.

In the proof of our main results we use the following fundamental theorem.

Theorem 1.2.6 (Riesz decomposition theorem). Consider a superharmonic function f. Let
the function f — Pf be Gy-integrable. Then f possesses the unique Riesz decomposition h+ G .
The functions h and y s of this decomposition are explicitly defined as follows:

pr=f—Pf and h=f— Gruy.

The measure on the set of vertices V(T;) whose distribution coincides with the function

ur = f—Pf is called the Riesz measure associated to f.
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1.2 Potential theory on homogeneous trees

Proposition 1.2.7. If f is a positive superharmonic function f then the function yy = f — Pf
is G-integrable. O

For more information about the Riesz decomposition we refer e.g. to Cohen, Colonna,

and Singman, 2008 and Cohen, Colonna, and Singman, 2007.

1.2.7 Martin kernel

By definition the Martin Kernel is the following function

Gt (v, w)

K(v,w) = G0, )

U,W E Tq.

In case of ¢ € JdT, the Martin kernel is defined as

_ 1 Gr (o, w) — 4T (9,0)
K(U/ g) - thhllinﬂa’ GT(O/ ZU) =q (18)

with the Busemann function

br(v,¢) = lim (d(w,v) - d(w,o)) =d(vAg,v)—d(vAg,o). (1.9)

w—¢

The Poisson-Martin representation theorem states that for every positive harmonic

function £ there exists unique positive Borel measure v on 9T such that

ho) = [ K(o,&)dv(e).

JT,

1.2.8 On the correspondence between potential theory on D and T,

Consider the Poincaré disk model of the hyperbolic plane, denote it by H (see Stoll,

2001 and the introductory chapter of Helgason, 2000). The Poincaré length element and
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metric are given by

2\/dx? + dy?

11 —zw| + |z — w|

s = —7— HE and - pri(z w) = log 11— zw| — [z —w| (1.10)
Lebesgue measure mp on H can be expressed on H as
1
dmp(z) = dmpp(z) ~ e 2HE0) g (),  as z,0) = .
D) = G2 ™) u(z), aspn(z0)

(1.11)

The hyperbolic Laplace operator in the variable z = x +iy is

]2

Ay = %AD. (1.12)

In particular, its harmonic functions are the same as the Ap-harmonic functions.

Above, we defined the Euclidean average over a circle in ID. Now, we let r > 0 and

z € H and consider the hyperbolic circle
CH(z,r) = {w € H: py(z,w) =r}.
This is also a Euclidean circle: CH(z,r) = CP(Z/,r'), where

, 1 — tanh?(r/2) , 1—|z[?
z = > z and 1 = >
1 — |z|2tanh”(r/2) 1 — |z|2tanh”(r/2)

tanh(r/2).

Its hyperbolic length is 277 sinh r, see Beardon, 1983 [page 132].

Now, a function u : H — [—o0, +00) is subharmonic on H if it is lower semicontinuous

and for every z € H and r > 0, one has

1
< — .
u(z) < >rsinhr /CH(z,r) u dys

Lemma 1.2.8. A function u is hyperbolically superharmonic if and only if it is superharmonic

on D in the Euclidean sense.

The Green function of Ay is the same as the one for Ap given in (1.4), and will

henceforth also be denoted by Gy (-, -). Using the hyperbolic metric,

Gr(z, w) = —log tanh(pp (z, w)/2). (1.13)
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1.2 Potential theory on homogeneous trees

Consequently, the hyberbolic Riesz decomposition and the Riesz measure of a superhar-

monic function u are the same as the Euclidean one.

The natural hyperbolic compactification H of H arises from the identification of H with
D and taking the Euclidean closure. The boundary at infinity 0HH of IH is then the unit
circle S. It is instructive to interpret this as follows: we first transform the metric ppy of
the hyperbolic plane into a new metric, namely the Euclidean metric. For use in the
subsection on trees, note that on the large scale, the change of the metric is quantified
by

2 pePu(z0)
1 4 ePu(20) (1.14)

as |z| = 1, or equivalently, as ppi(z,0) — .

dp(z,8) =1—|z| =

In order to get used to the two geometric views on the same object, we shall freely
switch back and forth: D <+ H and S <+ oH.

The Poisson kernel on H x 0H = ID x S is defined forz € H, ¢ € S as

122 GH(Z W) e
P(z,¢) = Fo2E w1g}: Ga0.w) e . (1.15)
with the Busemann function
br(z, &) = lim (pH(w,z) - p]H(w,O)>. (1.16)
w—¢

It also has a probabilistic interpretation: we start Euclidean Brownian motion (BM) at
z € D and consider its hitting distribution v, on the boundary S. That is, if B C Sis a
Borel set, then v, (B) is the probability that the first visit of BM to S occurs in a point of
B. Denoting by Ag the normalized Lebesgue arc measure on the unit circle, we have

dv,
dAg

(C) = P(Z, g) , GE€S. (1.17)
Note that vg = Ag.

Theorem 1.2.9. (a) For every ¢ € S, the function z — P(z,¢) is harmonic on ID = H.

(b) [Poisson representation] For every positive harmonic function h on ID = H, there is a

unique Borel measure v on S = 9H such that

h(z) = /SP(Z,-)dvh.
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(c) For every continuous function ¢ on S = 0H,

hz) = [P pdis

is the unique harmonic function h on ID = H such that

limh(z) = ¢(&) forevery¢ €S.

z—¢

We now pursue the line followed above by an exponential change the metric of IH, see

(1.14). A natural choice is as follows. We fix a root vertex o € T, define an ultra-metric

—lwAz| if

q ,ifz # w,

or(w,z) = (1.18)
0,ifz=w.

In the induced topology, T is compact, and T is discrete and dense. Convergence in

this topology is as follows: if ¢ € 9T then a sequence (z,) in T converges to ¢ if and

only if | A z,| — 0.

At this point, we underline that in the “translation” from disk to tree, the graph metric
d corresponds to the hyperbolic metric py;, while the metric py is the one that may
be interpreted to correspond to the Euclidean metric dpp . The next identity should be
compared with (1.14).

pr(x,dT) = q ¥ forxeT. (1.19)

We remind, that the Martin kernel on T x JT is defined for x € T, ¢ € dT as

_ e CT(Y) —br(x,¢)
K(x, g) - ili% GT(O/]/) =q . (1'20)

Again, we have a probabilistic interpretation. It is a well-known exercise to show that
SRW on T converges alsmost surely in the topology of T to a limit random variable
Zs that takes its values in 0T. Let v, be the distribution of Z.,, when SRW starts at
vertex x. Then v, = Ayr is the tree-analogue of the normalized Lebesgue measure

Ag on the unit circle: Ayy is the unique probability measure on dT which is invariant
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1.2 Potential theory on homogeneous trees

under “rotations” of T, that is, self-isometries of the graph T which fix the root vertex o.
Connectedness of T implies that vy is absolutely continuous with respect to Ay, and

the Radon-Nikodym-derivative is (realised by) the Martin kernel:

dvy
dAyT

(§) = K(x,G)- (1.21)

We have a perfect analogy with Theorem 1.2.9.

Theorem 1.2.10. (a) For every ¢ € dT, the function x — K(x,¢) is harmonic on T.

(b) For every positive harmonic function h on T, there is a unique Borel measure v on 9T such
that

hx) = /aTK(x,-)dvh.

(c) [Solution of the Dirichlet problem] For every continuous function ¢ on JT,
h(x) = dv:/Kx,~ dAyT .
() = [ odvi= [ K(x)gdroy
is the unique harmonic function h on T such that

lim h(x) = ¢(&) forevery ¢ € dT.

x—¢

There are many further analogies between analysis, probability, group actions, etc. on ID
and T. The present introduction is not intended to cover all those aspects. For further
tips of the iceberg, see e.g. M. Rigoli and Vignati, 2005, Cohen, Colonna, and Singman,
2008, Atanasi and M. A. Picardello, 2008 or Casadio Tarabusi and Figé-Talamanca, 2010,

and the references given there.
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2 Moments of Riesz measures

The study of boundary properties of analytic functions, began in the second half of the
19th century with the Yu.V. Sokhotskii theorem and the E. Picard theorem regarding
the behavior of analytic functions in neighborhoods of isolated singular points. The
tirst systematic study of the certain boundary properties of analytic functions was
provided in the dissertation of P. Fatou (1906). The development of the theory of
boundary properties is closely related with various fields of mathematical analysis and
mathematics in general, first and foremost with the probability theory, the theory of
harmonic functions, the theory of conformal mapping, boundary value problems of
analytic function theory, the potential theory, the value-distribution theory, Riemann
surfaces, subharmonic functions. The theory of boundary properties made considerable

advances in the first third of the 20th century.

Let us distinguish the following two major approaches in the theory of boundary

properties of analytic functions.

e The study of the behavior in a neighborhood of an isolated boundary point. The
most important case here is the case of an essential singular point, which was
studied by Yu.V. Sokhotskii, E. Picard, G. Julia, and F. Iversen (see Sokhotskii,
1868, Iversen, 1914).

e The study of the behavior in the case when the boundary is an everywhere-

discontinuous set provided by V.V. Golubev (see Golubev, 1961, Carleson, 1967).

In this section we provide some results concerning properties of the Riesz measure of

subharmonic functions defined on the unit disk and on the homogeneous tree.
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2 Moments of Riesz measures

2.1 Motivation

We start with a well-known result about zeros of bounded analytic functions in the unit

disc. This is a so-called Blaschke theorem (see Blaschke, 1915).

Theorem 2.1.1 (W. Blaschke). A sequence {z, } (with possible repetitions) of points on the unit
disk ID defines a bounded analytic function on the unit disk with zero set consisting precisely of

the z,-s, counted according to their multiplicities if and only if

Y 1= |zu| < 0.

zpn€lD

If the series ), -p1 — |z4| converges, we say that the Blaschke condition holds.

Example 2.1.2. Let z,, be the following sequence of points in ID

1
Zn:1_2_n.

This sequence satisfies the Blaschke condition, indeed
1

y 1—(1—%): Y <o

zp€lD zp€lD

Using the Blaschke product one can construct a bounded analytic function in ID with

zeros at z;.

Definition 22. The Blaschke product is defined as
B(z) = [ [ B(zn,2),
i

where B(z,, z) are factors

Zn| Zp — 2
Blanz) = 2 22

with z, # 0. If z, = 0 we put B(0,z) = z.
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2.1 Motivation

Numerous different results followed the work of Blaschke of 1915 in which he proved
his famous theorem stated above. For instance, in early 20s came out a series of works
by Golubev, 1961. His book entitled “The study on the theory of singular points of
single valued analytic functions” (which was published in 1961, after the author’s death)
contains this results as the second part. He was by far the first one to show that a

Blaschke-type condition

2(1 . ’Zn|)oc+1+e

Zi

holds for a function f of a finite order at most «, i.e., for a functions f satisfying

FE@I<hi-ld), zeD, hx) =ep(;), a>0

Later this result was extended to a wide class of weight functions by Shamoyan, 1983.
For further information we refer the interested reader to Djrbashian, 1975, Matsaev and

Mogulskii, 1976, Hayman and Korenblum, 1980, Jerbashian, 2005.

In a recent paper by Borichev, Golinskii, and Kupin, 2009 the authors introduced a class
of analytic functions in the unit disk ID of finite order at most g4 having a finite set E as
the set of singular points, i.e.,
D
@) <exp(——)
ob(z E)
with D, g > 0, pp Euclidean distance and proved that the Blaschke-type condition for

such functions is

Y (1—|z))on(z ) < C(e,q,E)D,
ZEZf

where Zy is the zero set of f.

In parer by Favorov and Golinskii, 2009 authors expanded this result to the case of an
arbitrary closed set E. They showed that for some & € R

gD pp(gE) <t _

I(a,E) = 0 a1

(here | | is normalized Lebesgue measure) and for an analytic function f such that

) < exp( )
D\%s
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2 Moments of Riesz measures

holds
Y (1-|zl)pp(z E) ™ < C(a,q, E)D.
ZEZf
Remark 2.1.3. The classical Blaschke condition one gets if case if E = dD and « = —¢q <

oo, where g — 0.

This is a consequence of two theorems, which we formulate now.
Theorem 2.1.4. Let E be a closed subset of the unit circle dID and q > 0. Suppose that a

subharmonic function v in ID satisfies an inequality for some q

v(z) < z € D.

1
p7(z,E)’
o If

2| €D :pp(L E) <t
I(4,E) :/O oo dt < oo,

then the Riesz measure satisfies the Blaschke-type condition

[ a=1ANdps(d) < oo,
e IfI(q,E) = coand I(a,E) < oo for some & < g, then

| @=1ADpp(\, EYTdp(4) < oo

The second theorem establishes sharpness of the previous result.

Theorem 2.1.5. Let E be a closed subset of dID such that I(a, E) = oo for some &« > 0. Consider

the subharmonic function
1

~ Pp(zE)
with its Riesz measure pg. Suppose that g > «. Then it holds

[ @ = A Den(d, By, (2) = o

Up

Our goal is to find an analog of the last two results for the case of an arbitrary decreasing

function ¥(pp(z,E)) : [0,2] — R instead of i (12 3k Also we generalize these results
D 7
for the case of subharmonic functions on the homogeneous tree. For the case of the

unit disk similar results were obtained by Favorov and Radchenko, 2013 in their recent

paper.
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2.2 Moment conditions and harmonic majorants

2.2 Moment conditions and harmonic majorants

Let X = D or X = T, with respective boundary X and compactification X = X [J9X.
The boundary carries the metric dist and measure A, where dist = dp and A = Ag in
case of the disk, while dist = pr and A = Ay in case of the tree. Given a subharmonic
function u on X and its Riesz measure y,, we are interested in finiteness of its first

(boundary) moment
/ dist(x, 0X) dpy, (x) (2.1)
X

and variants thereof. One principal tool is the following lemma.

Lemma 2.2.1. The subharmonic function u has a harmonic majorant on X if and only if u, has

finite first moment (2.1).

Proof. Our function u has a harmonic majorant if and only if Gxpy(x) < oo for all
xeX.

If X = ID and there is a harmonic majorant then we choose x = 0 and get

0 > Gppu(0) = — [ log zldpu(z) > [ (1= I20) duu(2)

Conversely, if the first moment is finite, then Gpy, is finite on ID by Armitage and

Gardiner, 2001 [Thm. 4.2.5].

If X = T then by (1.7), Gr(x,y) < q*IGy(0,y) for all x,y, so that Gy, is finite on T if
and only if Grpuy(0) < co. Now

_ 9l 1 /
G _ - T d . 0
THu(0) x;rq—lq pu(x) P | or(x,0T) dyuu(x)

So in fact what we are going to do is to exhibit a sufficient condition for a subharmonic
function on X = D, resp. X = T, to possess a (global or restricted) harmonic majorant,

even if it is not bounded above.

Theorem 2.2.2. Let u be a subharmonic function on X and consider the closed set

E = {C € X : limsupu(x) = oo}.

Xox—=¢

33



2 Moments of Riesz measures

Suppose that ¥ : [0,diam(X)] — [0, o] is a continuous, decreasing function with

¥Y(t) =00 <= t=0 and lm¥(t)= oo,

t—0

and that
u(x) < ¥(dist(x,E)) forall x € X.

If
/a H(dst(E E) dA(E) < oo, (2.2)

then u has a finite harmonic majorant, and the Riesz measure y, has finite first boundary
moment.

We note that for condition (2.2) it is necessary that A(E) = 0. For the proof of the

theorem, we shall work with the function

h= /a K, 8) ¥ (dist(€, E)) dA(2) (23)

where Ky is the Poisson kernel

P(z,8) = —— = lim AP 4, (2.4)

when X = D, and the Martin kernel

K(x,&) = lim M — q—hqr(xfé’), (2.5)

y—¢ Gr(0,y)

when X = T. Since for fixed x € X, the function ¢ — Kx(x,¢) is continuous on 9X

(whence bounded), the function # is finite and harmonic on X under condition (2.2).

We need some preparations. We let 0 < t < max{dist(x,E) : x € X and consider the

sets
EW = {¢caX:dist(&E) <t} and EY = {FeaX:dist(¢E)>t},
and, for 0 < t < 1, the set X() which is the component of the origin of the set

{x € X :dist(x,E) > t}.
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2.2 Moment conditions and harmonic majorants

Disk case: D) (denoted Q) in Favorov and Golinskii, 2009) is an open domain, and its

boundary is

D" =3, D UT®, where 3.,D® c EY) and TW =T = {z € D :dp(z,E) = t}.

The sets E(*) and 9,,ID(*) are both unions of finitely many closed arcs on S and meet at
finitely many endpoints of those arcs. dID*) may be a strict subset of the closure of
Eit) , because some arcs of the latter set can be the boundary of a different component
of {z € D:dp(z E) > t}. (The latter can arise as “triangular” regions bounded by an

arc of S and of arcs of two intersecting circles {z : [z — {;| = t}, where {; € E, j = 1,2.)

Tree case: The origin is of course the root vertex of T. The metric dist = p takes only
the countably many values q~*, k > 0 (integer). For 0 < t < 1 let k > 1 be the integer
such that

g F<t<q D, k=k(). (2.6)

For any vertex y € T, we consider the branch of T at y. This is the subtree (induced

by)
Ty={uecT:ycmn(ou)}

Its boundary dT,, C dT consists of those ends which are represented by geodesics that
lie entirely within T, . Note that the open-compact sets dT, y € T, are a basis of the
topology of dT. Given ¢, let k = k(t) and consider the set

) =1\ = {y eT:|y| =k, 9T, NE # @}.

We have
t
O =Y = |J aT,.
yer®)
For small t = large k = k(t), only few vertices y with |y| = k belong to TV as t — 0 =

k — oo, we have
)
Hy e Tyl =k}
When X = T, the set T(*) is the subtree of T obtained by chopping off each branch T,,
y € T, that is,

= Aar (EW) — Agp(E) = 0.

T =T\ Uyere Ty-

35



2 Moments of Riesz measures

The boundary of this truncated tree is
aT® =3, TOUTY, where 3,T" =E{,

while T(*) is the outer vertex boundary of T("): it consists of those vertices in the
complement that have a neighbour (here: precisely one neighbour) in T*). In the
topology of T, we have the compact subspaces T() = T(!) U9T® and the boundary
aT).

We shall need the following simple estimate.

Lemma 2.2.3. For x € X, consider the harmonic measure vy on 0X. Then

1/3,if X =D,

for yef(t), vy(E(t)) >1/cx =
q/(q+1),if X=T.

Proof.  A. Disk case. For y € 1"]%) there is { = {,, € E such that [y — {,| = d(y,E) = t.
Consider thearc; = { € S: |¢ — | <t} C EY, as well as the circle {z € C: |z—{| =
t}. At any of the two intersection points of that circle with S, the angle « between the
tangents to the two circles is such that 7/2 >« > /3, as 0 < t < 1. By Garnett, 2007[p.
13, Fig.1.1], vy (77) = a/m > 1/3. (In Favorov and Golinskii, 2012, the lower estimate
1/6 is used, but apparently also 1/3 works.)

B. Tree case. For y € Fj(rt), we have that T, C E (), We note that vy gives equal mass to

the boundaries of each of the q 4 1 branches of T that are emanating from y. Among
those, q branches are part of T,, that is, v,(dT,) = q/(q + 1), providing the lower
bound. 0

Proof of Theorem 2.2.2. Consider the continuous function

P (E) = min{¥(t), ¥ (dist(¢, E)) }

on dX and the harmonic function

7 (x) = /a Kepan= [ g0,
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2.2 Moment conditions and harmonic majorants

It is well known that it is the solution of the Dirichlet problem on X with boundary
function 1*). We have ¢(*)(&) = ¥(t) on E(*), while y()(&) < ¥(t) on EY 5 9..X 0.
Thus,

h(x) = /E o ¥ (dist(-, E)) dvy + ¥ (£) ve(EY). (2.7)

*

Taking boundary limits for points x within X(*), and using Lemma 2.2.3,
linéh(t)(x) = ¥ (dist(¢,E)), for &€ X, and
x—

lim B (x) = KO (y) > ¥(£) v, (ED) > ¥(t)/ex for y € TW.

X—=Y

(2.8)

(In the tree case, since y is an isolated point, the last limit just means stabilisation at y.)

On the other hand, by assumption our subharmonic function u satisfies

limsup u(x) < ¥(dist(¢,E)) for & € dX¥), and
x—C
(2.9)
limsup u(y) < ¥(t) foryeT®.

xX—Y

Therefore, again taking boundary limits within X,

lim sup (u(x) —cx h(t)(x)> <0 forevery 5 € aX¥.

xX—n

Thus, by the maximum principle (which also holds on the tree because T is a

connected graph),
u(x) < ex h(x)  for every x € X, (2.10)

Having this, we obtain the proposed first moment: let
h(x) :/ K(x,) ¥ (dist(, E)) dA
X
be the harmonic function proposed in (2.3). Then hY) < h on X() for any t. Given any

x € X, we can choose t < dist(x, E) to see that cx - 1 is a (finite) harmonic majorant for

our subharmonic function u. O

There is a simple converse to Theorem 2.2.2.
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2 Moments of Riesz measures

Proposition 2.2.4. Let u be a subharmonic function on X, and let E and Y be as in Theorem
2.2.2.If
u(x) > ¥ (dist(x,E)) forall x € X

and
/ax‘{’(dist(C,E)) dA(Z) = o0 (2.11)

then u has no harmonic majorant on X, and the first moment of u, is infinite.

Proof. We give a combined proof for X = ID and X = T. Suppose that the first moment
of y, is finite. Then by Lemma 2.2.1, u has a (finite) harmonic majorant #. Consider the

continuous function ¥ = min{¥, M}. Then for all x € X,
h(x) > u(x) > ¥p(dist(x, E))

The function
gm(x) = | Kx(-8) ym(dist(e, E) dA(2),
defined analogously to (2.3), provides the solution of the Dirichlet problem on X with
boundary data i (dist(¢, E) ). We have
liminf(h(x) —gm(x)) >0 forevery & € 0X.

x—¢

By the minimum principle, & > g) on X, and in particular, (o) > gum(o). Letting

M — oo, monotone convergence yields /(o) = oo, contradicting finiteness of /. O

Next, in a similar spirit to Favorov and Golinskii, 2009, we want to extend Theorem 2.2.2
to a situation where the integral in (2.2) is infinite. For that purpose, we shall need an
estimate of the Green function of X*) Gy (x,) = Gy (y, x) On the disk, this function

is of course well described in the classical potential theory literature.

On the tree, for x,y € T®), it is the expected number of visits to y of the random
walk starting at x before it hits I'D). It is natural to define G (x,v) = 0 when one of
x,y lies in T*) and the other in T(). In potential theoretic terms, f = Gy (-, y) is the
smallest non-negative function on T() UT®) satisfying Axf(x) = —d,(x) for x € T®),

This corresponds directly to the disk situation.
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2.2 Moment conditions and harmonic majorants

Theorem 2.2.5. Definer =rx,a =ax and b = bx and for X =D or =T by
rp=7 and ap=bp =18, resp. rr=1,ar=q/(q—1) and br=1.
Let 0 < t < 1/r. Then for any x € X", we have
Gx(%,0) > Gy (x,0) > - Gx(x,0) > %dist(x,aX),

a

where o is the origin (root) of X.

Proof. The first inequality is clear in both cases. The third inequality is also clear, and it
is an equality in the tree case. We need to prove the second inequality separately for
tree and disk, and begin this time with the tree.

(t)

A. Tree case. Let v, be the harmonic measure of T(*) on its boundary. In particular,
for y € T), the probability that the random walk starting at x first hits I*) in y
is vV (y). The function ¢*)(x) = Gr(x,0) — Gpw(x,0) is positive harmonic on T(*).
We have lim, ,z¢()(x) = 0 for ¢ € 3T (because this holds for Gr(x,0)), while
g (y) = Gr(y,0) for y € T®). Since the Dirichlet problem on T admits solution (a
straightforward adaptation of CSW including in that argument vertices which are
boundary points), we get that
s = L Grlyon’ () = —aFn (1),
yer® 9

where k = k(t), as defined in (2.6). In the last identity (which can of course also be
derived probabilistically), (1.7) was used. Now let x & T® and let x; be the last point
on the geodesic 77(0, x) that lies on some (0, y) with y € T(!). Note that |x| < k — 1.
In order to reach T'*), the random walk starting at x needs to pass through xo. Unless
x = xp, this is unrestricted random walk on T before the first visit in xo, because up to
that time it evolves on a branch of T that contains no element of I'!). It is well known

and easy to see that
Pr[3n: Z, = xo | Zo = x] = G(x,x0)/G(x0, X0),
see e.g. Woess, 2009 [Thm.1.38]. Thus (compare with Woess, 2009[Prop.9.23]),

v (T0) = PrIn : Z, = x0 | Zo = 2] v (1)) < qmérlom0) — glol=hl < gf=1-lxl,
——

<1
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2 Moments of Riesz measures

We infer that
9 kgk-1-fx L

<
gk(x) < g_19

Consequently,

—lxl _ x|
4

G (,0) = Gr(x,0) — gilx) = —— ge(x) = q”

q—1
and in view of (1.7), the proposed estimate is proved for the tree.

B. Disk case. The proof follows Favorov and Golinskii, 2009, but we re-elaborate it to
get the constant ap = 7 and to have Gp(z,0) in the lower bound. As before, we prefer
to write z instead of x for the elements of ID. We start in the same way as for the tree.

We know that Gp(z,0) = log % , and we can decompose
Gp(2,0) = Gp(z,0) —gW(z), zeDW,

where ¢(*) is harmonic on D) with boundary values 0 at d,,]D(*). For z € T%), there is

¢ € E with |z — | = t, whence |z| > 1 — t. Thus, using (2.2.3),

g (z) = Gp(z,0) < log

1
- (£)
T3 §3log1_th(E ). (2.12)

The right hand side is a harmonic function of z on the whole of ID. By the maximum

principle, (2.12) holds on all of D).

We now choose real parameters r > s > 1 with r —s > 1. We assume thatt < 1/r. Let
z € D.

Case 2. Let z € D) with |z| > (1 — t)°. By the Bernoulli inequality, |z|] > 1 — st.

Following Favorov and Golinskii, 2009, we write z = |z|e’ and

1 d
ZE(t):/P,d/\ :1—2—/ ¢ .
v(ET) = fo PEOIDE) = (R GE J ey T 1o 1 ol o 27

Then for ¢ € (—m, 7] with ¢? € E®), using rt < dist(z, E) < 1 — |z| + dist(e”?, E),

> |¢p—0| 22‘sinq’7_9‘ = | — e > dist(e®, E) —t >rt— (1—|z|) —t > T¢,
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2.2 Moment conditions and harmonic majorants

where T = r — s — 1. Combining these estimates with (2.12),

! 1

d
(t) _ 152 %
g (z) < 3<1081 _t>(1 |z ) o

/{q):‘rtSW@STC} (1—|z|)2+4|z| sin?

—0

‘-e
N

6 1 /2 do
= —(1 1—|z|? /
n<0g1—t>( 12°) tt/2 (1 — |z|)2 + 4|z|sin? ¢
—é(l L )ar tan L t(T—t>
— OB ) A T N\ 2

< 2 llog ) (ot 5 ) (112

Since rt < 1 < 71/3, we have 7t/2 < 71/6, whence cot(tt/2) < 27/ (31 t). Also, for
0<t<1/r,wehavelogl/(1—t) <rt/(r—1). Therefore

4 1 4r 1

B () < 2 _ < =

& (Z)_Tt<10g1—t>(1 21) < (r—l)(r—s—l)log 4

Thus, in Case 2,
4r
> — .
G]D(t)(z’o) — <1 (7’_1)(1"—5—1)>GD(Z,O)

Choosing r =7 and s = 18/17, we get the proposed estimate. O

At the cost of increasing r, one can get a better (bigger) lower bound on the disk.

For our purpose, smaller rp will be better. The proof allows to take any number

r> (74 \/ﬁ)/z.

With u and ¥ as in Theorem 2.2.2, we would like to have a more general type of
boundary moment to be finite, even when the integral in (2.2) is infinite. To this end, we
consider a continuous, increasing function @ : [0, diam(X)] — [0, c0) with ®(0) = 0.
With @ as well as with ¥, we associate the continuous, non-negative measures d® and
d¥ on (0, diam(X)] which give mass ®(b) — ®(a), resp. ¥(a) — ¥ (D) to any interval

(a, b] C (0, diam(X)]. Furthermore, we consider the decreasing, continuous function

diam(X)
Y : [0, diam(X)] — [0, o], Y(t) :/t ®(s) d¥(s). (2.13)

It will (typically) occur that Y(0) = co. We should consider Y as a downscaling of
¥; indeed, Y(t) < || @]l ¥(¢). If ¥ is differentiable on (0, diam(X)), then d¥(t) =
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2 Moments of Riesz measures

—Y¥'(t)dt, and Y'(t) = ®(t) ¥'(t). The case considered in Favorov and Golinskii, 2009
=

is the one where ¥(t) Tand ®(t) = t*, where 0 < o < ¢, so that Y(f) =< t*79.

Theorem 2.2.6. Let the subharmonic function u on X, the “singular” set E C dX and the
function Y be as in Theorem 2.2.2, but with infinite integral in (2.2). For continuous, increasing
@ : [0, diam(X)] — [0, co) with ®(0) = 0 and the associated function Y(t) according to
(2.13), suppose that

/axy(dist(g,E)) A(E) < oo

Then the Riesz measure u,, satisfies the extended boundary moment condition
/ dist(x,0X) @ (dist(x, E) /R) dju, (x) < oo, (2.14)
X

where R = Rx is given by Rp = 14, resp. Rt = 1.

For the disk case, when ¥(t) = t79 and ®(t) = t* (0 < a < g), this boils down to

Theorem 1-(ii)-(7) of Favorov and Golinskii, 2009.

In typical instances, & will have the doubling property ®(t/2) > C - ®(t) for a fixed

C > 0. In this case, division by R can be omitted in (2.14) even on the disk.

Corollary 2.2.7. Consider the disk. Under the assumptions of Theorem 2.2.6, if 1/'Y is doubling

and
L ¥n(@E)'ars(@) <o,
then
| ép(8) ¥ (dp(x, E)) “dpulx) < co.

Proof of Theorem 2.2.6. Once again, the proof works in similar ways on disk and tree.
We should keep in mind that on the tree, integrals with respect to the Riesz measure

are infinite sums.

For most of the proof, we assume that u(0) is finite. On the tree, this is always required,
but on the disk, one may have #(z) = —oo on a set of measure 0. We shall briefly explain
at the end how to handle the case u(0) = —oo.
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2.2 Moment conditions and harmonic majorants

We take up the thread from the end of the proof of Theorem 2.2.2, in particular (2.10).
That inequality tells us that u has cx k(") as a harmonic majorant on X*). Thus, it has

its least harmonic majorant v*) on that set, and we have the Riesz decomposition
u(x) = U(t)(x) - Gxu)ﬂu(x) , X€ X,

We have Gp(z,0) > 1 —|z| = dp(z,S) on the disk, and Gr(x,0) = by pr(x,dT). Using
Theorem 2.2.5, we get for 0 < t < 1/r (r = rx)

[,y dist(,9) i (x) < bx G uu(0)
= bx (019 (0) —u(0)) < bxexh(0) = bxu(o)
- chX/E ¥ (dist(-, E)) dA + by ex ¥ (£) A(ED) — by (o).

*

(In the disk case, o stands once more for the origin.) For the next computation, we note
that max{dist(x, E) : x € X} has value 1 for the tree, but may be between 1 and 2 for
the disk. Tacitly using continuity of the involved measures, and using monotonicity of
Y forO<t<1

/E(t)‘I’(dist(C,E))d)\(tj) — [E(%E(t)‘{’(dist(é,li))d)L(C) —|—/Eil)‘1’(dist(§,E))d/\(§)

*

1
(1) (t) (1)
S/dist@,;s) a¥(s)dA @) + FO)AMEVAED) 1) AED)

_ /tl A{E€dD:t < dist(¢E) <s})d¥(s) + ¥(1) AEDY)

1
:/t ME@)d¥(s) — AED)¥(H) + ¥(1).

Combining this with the previous inequality, we get for 0 <t < 1

1
/ dist(x, 9X) dp, (x) < bx cx / A(EC)) d¥(s) + Cq, (2.15)
xex(®) t/r

where C; = bx cx ¥ (1) — bx u(0). Because of several smaller subtleties, we now con-

clude the proofs separately.
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2 Moments of Riesz measures

A. Tree case. Recalling that by =rp = Ry =1,

pr(x,E)
Y px(x ) @(ox(x, ) mulx) = X paleam) [ d(t) ()

xeT xeT
—/ ( Z pr(x,0T) pru(x ))dcp(t)
xeT(®)
by (215)]  <er / / A1 (E®) d¥ (s) d(t) + Cy (1)
[Fubini] =g /0 " AT(EC) d(s) d¥(s) + Cy = cx /a TY(pT(C,E))d/\T((;‘)JrCz,

which is finite by assumption.

B. Disk case. Note that the maximum possible value of dp(z, E) is 2. We refer to a
simple observation of Favorov and Golinskii, 2009: if 0 < t < 2 then for every z € ID
and « € [0, 1], we have dp(z,E) < 2dp(az E). In particular, if dp(z,E) > t then
dp(az, E) > t/2, so that z lies in the component of 0 of the set {w € D : dp(w, E) >
t/2}. This means that

{zeD:dp(z,E) >t} c D¥/?, (2.16)

Using this, we now compute
dp(z,E) /14
/ dp(z,9) @ (dp (2, E) /14) dity (z / / dp(2,S) dD(t) djt (2)

i v di(z)d
sinced(z,E) <2] = /0 /{ZGD:dD(Z/E)>14t}dD(z,S) 1 (2) dD(t)

by cio) < [ [ dn(zS)dplz) d)

[by (2.15)] <bxcx// s) +C1 (1),

which is seen to be finite by the same calculation as in the tree case.

The case when u(0) = —oo can be treated exactly as in Favorov and Golinskii, 2009

[p-43] (Where the subharmonic function is denoted v) and is omitted here. []

Finally, we want to prove a converse to Theorem 2.2.6 analogous to Proposition 2.2.4.
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2.2 Moment conditions and harmonic majorants

Theorem 2.2.8. Let the set E C dX and the function Y be as in Theorem 2.2.2, but with infinite
integral in (2.2). Let @ : [0,1] — [0, o) be continuous and increasing with ®(0) = 0 and
d(t) > 0 for t > 0. For the associated function Y (t) according to (2.13), suppose that

/ Y (dist(&, E)) dA(E) = .
X
If u is a subharmonic function on X such that

u(x) > ¥ (dist(x, E))
then the Riesz measure p,, is such that

/X dist(x, 0X) @ (dist(x, E)) dpy(x) = 0. (2.17)

Proof. First of all, we note that (2.17) hold if and only if
/ G(x,0) @ (dist(x,E)) dpy(x) = 0. (2.18)
X

On the tree, this is obvious, because Gr(x,0) = qul pr(x,0T). On the disk, it is clear
that (2.17) implies (2.18). Conversely,

Sy CEOR(pEE) @) < 0l [ 6e0)d7u(e) < oo,

while for |z| > 1/2, we have G(z,0) = log 1 < (210og2)(1 — |z|), so that (2.18) implies

2|

210g 2 (1 - |z]) @(dp (2, E)) dptu(2) z/ G(2,0) ®(;, (2 E)) d"u(2) = oo.

|z|>1/2 |z|>1/2

Case 1. Suppose that there is t € (0, 1) such that u has no harmonic majorant on the set

X®), Then Gy pu is infinite on that set. Thus,

/X G(x,0) ®(dist(x, E)) dptu (x) = [ Gy (x,0) @(dist(x, E)) dpu ()

X
> O(t) Gy pu(o) = o0,

and the equivalence of (2.17) with (2.18) implies the result.

Case 2. We are left with the case when for each t € (0, 1) there is the (finite) least
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2 Moments of Riesz measures

harmonic majorant v of u on X, Recall the function i) of (2.7). Then for every
n € ax®,

limsup o) (x) > lim sup v (x) > ¥ (dist(y7, E)) = lim h® (x).

x—1 x—1 x=1

By the minimum principle, applied to the harmonic function o) — 1"}, we have
o)) > 1) on X(*). Now we can replace the computations of the proof of Theorem 2.2.6

with similar inequalities in the reverse direction.

[ G0 dn(x) = [ Gxmlo) =01 (0) —u(0) = (o) ~ u(o)

— / g F SO E)) A [ (dist(, E)) dA+ ¥ (1) AEDY — u(o)
> /tl MEONEDYa¥(s) + ¥ (1) ACED\ EO) + ¥ (1) A(EM) + ¥ (1) A(ED) — u(0)
= /tl AES)Y d¥(s) + C3, where C3 =Y(1) —u(o).

Now let 0 < &€ < 1. Let ®¢(s) = max{P(s) — ®(¢), 0}. Since u has a harmonic majorant
on X9, the first integral in the following computation is finite. The above estimate is

used in the third line.
dist(x,E)
/()G(x,o)CD(dist(x,E))dyu(x) > /x<)G(x o)/ A0 (1) dyt (%)

// (x,0)dpy,(x)dd(t)
/ / $)dd(t) + (1 - €)Cs

:/s A(ES)/S d0(H) d¥ (s) + (1 — £)Cs
:/1 (/{geaXdlsth d/\(cj)) o(s)d¥(s) + (1 —¢)Cs
=L /d siep DAY AN + (1= Gy

As ¢ — 0, by monotone convergence, the double integral in the last line tends to

A_ﬂ) (Y(dist(z, E)) — (1)) dA(2),

which is infinite by assumption. O
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Remark 2.2.9. (a) [Hyperbolic versus Euclidean.] In the introduction we insisted on a
hyperbolic “spirit” inherent in the material presented here. After all, this was not
dominant in most of our computations. Not only on the disk, we always used the
Euclidean metric dpp, but also on the tree, the dominant role was played by the metric
ot which is the tree-analogue of the Euclidean metric. One point is that to see the latter
analogy, one should first understand that the graph metric on the tree corresponds to

the hyperbolic one on the disk.

One result where hyperbolicity is strongly present is Theorem 2.2.5. The proof in the tree
case relies directly on the fact that the tree with its graph metric is J-hyperbolic in the
sense of Gromov, 1987, with § = 0: every vertex is a cut-point (it disconnects the tree).
Analogously, one might try to prove that theorem in the disk case using -hyperbolicity
with 6 = log(1 4+ v/2). Indeed, this is related with the inequalities of Ancona, 1987
which say that the Green kernel of the open disk is almost submultiplicative along
hyperbolic geodesics. (For the disk, this can be seen by direct inspection via the explicit
formulas for the Green kernel.) Now, for points z € D) and ¢eE ®) the hyperbolic
geodesic from z to ¢ must be at bounded hyperbolic distance from the origin (depending
on r and t), similarly to the (simpler) tree case. However, this idea is more vague than

the down-to-earth proof following Favorov and Golinskii, 2009.

(b) In view of the equivalence (2.17) <= (2.18), in all the results presented here, one

can replace the distance to the boundary dist(x, 0X) with the Green kernel G(x,0).

(c) Among the common features of disk and tree which allowed us to formulate and

prove the results in very similar ways, the key facts are

e comparability of G(x,0) with dist(x, 9X) (the metric is “intrinsic” in this sense),
e solvability of the Dirichlet problem for continuous functions on 9X, and in partic-
ular, vanishing of the Green kernel at the boundary, and

e the Green kernel estimate of Theorem 2.2.5.

2.19. An extension for trees. Instead of the homogeneous tree, we can take an arbitrary
locally finite tree T and equip its edges with conductances a(x,y) = a(y,x) > 0 <=
x ~ y. Letting m(x) = Y, a(x,y), the transition probabilities p(x,y) = a(x,y)/m(y)
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2 Moments of Riesz measures

give rise to a nearest neighbour random walk (Z,),>0 and to the associated Laplacian
Arf(x) = ) p(xy) (fy) — f(x))-
Y~x

We assume the following.

(i) Strong irreducibility: 0 < my < m(x) < My < oo and a(x,y) > ayp >0 for all x
and all y ~ x.
(ii) Strong transience: F(x,y) < ¢ < 1 for all x and all y ~ x, where for arbitrary
x,yeT,
F(x,y)=Pr[3n>0:Z, =y | Zy = x]

The associated Green kernel
Gx,y) =Y p"(xy), where p"(x,y)=PriZ,=y|Z=x], xyeX
n=0

is finite and tends to 0 at infinity by assumption (ii). Note that in our notation, G(x,y) =

F(x,y)G(y,y).

We can adapt all the above results regarding the homogenous tree to this more general
situation. The main issue is to define a suitable metric on the compactification T in the

right way: for z,w € T,

FwAzo),ifz #w,
pr(w,z) =
0,ifz=w.
[For simple random walk on the homogeneous tree, as considered above, this is just the

metric of (1.18).]
In this setting, the tree-versions of theorems 2.2.2, 2.2.6 and 2.2.8 remain true. This

applies, in particular, to arbitrary symmetric nearest neighbour random walks on the

free group (= homogeneous tree with even degree).

In conclusion, we remark that the very recent note by Favorov and Radchenko, 2013

was written in parallel to the present article without mutual knowledge. The results of
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2.2 Moment conditions and harmonic majorants

Favorov and Radchenko, 2013 concern the disk case and are a bit less general than ours.
We want to point out that here, our main focus has been on elaborating some aspects
of the very strong analogies of the potential theory on disk and tree, respectively, via

focussing on properties of Riesz measures.
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3 Mean value property for nonharmonic

functions

3.1 Generalized mean value property in R”

In this section we show how to generalize the mean value property in R” to the case
of nonharmonic functions. Without loss of generality we study the value at the origin
and take the integrals over the spheres centered at the origin. In Subsections 3.1.1
and 3.1.2 we introduce some preliminary general notions and definitions. Further in
Subsection 3.1.3 we formulate and prove the main results concerning the mean value

property in IR".

3.1.1 Operator on R! associated to the d-dimensional Laplace

operator

Consider the Laplace operator A on R?. In polar coordinates one can write

_ 1 1 9/ 4.40f
Af—Arf-l-r—zASd—lf, where Arf_rd_flﬁo ﬁ)’

the radial part, and Ags 1 is the Laplace-Beltrami operator on the (d—1)-sphere. Let us

associate to the Laplace operator A the following operator on the real line:

Bugt) = (L)), vew
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Proposition 3.1.1. For an analytic function f it holds

[ areun=54( [, o).

Sd—l(x)

Remark 3.1.2. For the convenience of the reader we consider only the functions that
are analytic in some neighborhood of the ball of radius x centered at zero. We should

mention that similar statement can be considered for analytic functions in the interior

of the balls.

Proof. First, notice that for Laplace—Beltrami operator A gy 1 it holds

| h@)2sf@dn =~ [ (gradh(o), grad f(o))d,

Sdfl(x) Sdfl(x)
where the function grad is the gradient operator on the tangent space to the sphere
$91(x), and (v, w) is the scalar product of v and w. Therefore, substituting 1 = 1 we
have

/ Agaaf(v)dy =0.

Sd-1(x)

Second, we make the following transformations.

Ba( [, )= Ba(x [, | FlOco)dn)

— % (xd_1%</5d_l(l)f(xv)dy>)

_ d /(410
Loy B o
1 0

d
_ 1090/ 419
 Jst-1(x) x4 0x (x axﬂxv))d”

= A?’ == A .
s D @i = [ Sy

This concludes the proof of Proposition 3.1.1. O

Iteratively applying Proposition 3.1.1 we get the following corollary.
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3.1 Generalized mean value property in IR"

Corollary 3.1.3. For an analytic function f on RY and a nonnegative integer n we have

[ o= 2( [, fwn).

Sdfl(x)

3.1.2 Bessel functions and some important generating functions

Let ], denote Bessel functions of the first kind. Recall that the power series decomposi-
tion of J, at x = 0 is written as

(x/z)p+2k

kzé k'F (p+k+1)°

Let us define two collections of coefficients «; ; and B; ;. Recall that

= e (/)

Y x® = - .

i=0 T'(3)]z2(Ix)
Remark 3.1.4. In case if d = 1 and d = 3 we have the following

o [e )
sechx =Y a;;x* and  xcschx =) a;3x%.
i=0 i=0

Set the coefficients B, ; as follows

o0 - Ja2(Ix)
20 — 2
;):Bl,dx (Ix/Z)dZ;Z,

Proposition 3.1.5. Let k be a nonnegative integer and d be a positive integer. Then it holds

1

(i) Pra = FKT(p+k+1)

k T2 ifk=0;
ii . R (d/2
i & iPr—id =
( )iZ:O pAPk—id { 0, ifk>1.
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3 Mean value property for nonharmonic functions

Proof. The first statement follows directly from the power series decomposition for the

function ]d%z (Ix). The second statement holds, since by the definition of generating

functions
o0 o . 2 Jaa(Ix) 1
o x21 ; sz: (IX/Z) . 2 — )
i;o ! i;oﬁ’l (3)]e2(Ix) (1x/2)%7  T(d/2)

3.1.3 Generalized mean value property

We start with several definitions.

Definition 23. For an arbitrary dimension d, a smooth function f on R", and a smooth

function ¢ on R!, set

Tf,r)(0) = Y apar® A (o),
i=0

ng(x) = Z“i,dXZiAZg(x)z
i=0

where the generating function for the coefficients «; ; is as above.

For an arbitrary analytic function f : R? — R we denote by f : R — R the function

defined as follows. For positive x we set

= 1
flx) = Vol(S4—1(x)) /Sdl(x)f(v)dﬂ-

For negative x we put f(x) = f(—x). Finally we define f(0) by continuity as f(o0):

FioN 1 F . 1
) im 76) = lim (G o FE1) = £

Definition 24. Let a > 0. We say that a function f : R? — R is spherically a-analytic at
0 for some a > 0 if the Taylor series for f at the origin converges to f on the segment

[—a,al.
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3.1 Generalized mean value property in IR"

Theorem A. Consider 0 < r < a. Let f : R? — R be a function that is spherically a-analytic

at 0. Then we have .
FO) = yogegy | T

S-1(r)

Example 3.1.6. Let a function ¢ on R® satisfy the Poisson equation

Lo=f
for some harmonic function f. Then
1 1
00 = [ (o(x)~ c20(x))dn.
$2(1)

We start the proof of Theorem A with the following lemma.
Lemma 3.1.7. Let k be a nonnegative integer. Then

- - ¥l ifk = 0;
Td(x2k+d 1) _ { ) Z:;n -

Proof. First, observe the following
Apx"=(n—d+1)(n—1)x""2

Therefore,
d
Rig2krd—1 _ i K Tlk+3) o
i (k=i)T(k—i+9)
In particular, this means that for i > k we have Aé(kaer_l) = 0. Hence we get
k! r(k + in) xn72i
— Ok —i+9)

= ahkr (k + é)xz"”l i Qg —— !
2 = ki (k- i) T(k—i+ 1)

k
= 4kiT (k + g) Y 0 B

i=0
B ¥ ifk=0;
1o  ifk>o0.

T 2k+d l Z & dx2141
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3 Mean value property for nonharmonic functions

The last two equalities follows from Proposition 3.1.5(i) and Proposition 3.1.5(ii) respec-

tively. O

Corollary 3.1.8. Consider an even analytic function g whose Taylor series taken at O converges

on the segment [—a, al. Let also x satisfy 0 < x < a. Then

T d—1
80 g0,

Remark 3.1.9. In fact, if g is not even then a more general statement holds

Iy (7 1o(x Iy(x7 lo(—x
o(0) = T s ));ﬂ( g(=x))

Proof. Let g be an even function, i.e.,
g(x) = Zcz‘xzi-
i=0
Then from Lemma 3.1.7 we have
To(x"'e(x))  Ty(TRgex® @) (LRgaTy (a0 ))
i1 - i1 - i1
d—1

Cox"

We demand the convergence of Taylor series in order to exchange the sum operation

with Ty in the second equality. O

Proof of Theorem A. By Corollary 3.1.3 and by the definition of f we have
[ ane= a5 ([, Fodn) = VoIl (1) A1),
S (x

Sd_l(x)

Since f is spherically a-analytic, the function f satisfies all the conditions of Corol-

lary 3.1.8. Applying Corollary 3.1.8 we get

S
/ (O):f(o):Td(xxd{(X)):xd1V01(15d1(1)) [ Tt

Sdfl(x)

1

= Vol (51 (x)) / Ta(f r)dp.

Sdfl(x)
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3.1 Generalized mean value property in IR"

This concludes the proof of Theorem A. O

3.1.4 Laplace-Dirichlet series
Definition of Laplace-Dirichlet series, /\-analyticity

Notice that the inverse Laplace operator is uniquely identified up to addition of a

harmonic function. Let us distinguish one special operator among them.

Let f be an arbitrary continuous function. Denote by harm(f) a harmonic function

coinciding with f at the boundary (i.e., the solution of the Dirichlet problem for f).

Definition 25. We define the principal inverse Laplace operator A~1 as follows. Let f :
R? — R be an analytic function in the disc, and let a function ¢ : RY — R satisfy the
Poisson equation A¢ = f. Set

ATHf) = ¢ — harm(g).

Remark 3.1.10. Notice that the principal inverse Laplace operator does not depend on
the choice of ¢. Note also that

ANV =f, and AN A(u)) —u = —harm(u).

There is a natural procedure to generate an infinite sequence of harmonic functions start-
ing from a given analytic function f. Namely, we consider the functions harm(A"(f))
for n > 0. These functions are similar to the coefficients of Taylor series. We call such

sequence the Laplace-Dirichlet sequence.

Definition 26. For a sequence of harmonic functions &, we say that the sum

né A (),

is Laplace-Dirichlet series.
Suppose that the harmonic functions /, are defined by some function f in the disk as

hy, = A"(f), then we say that the corresponding sum is the Laplace-Dirichlet series for f.
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3 Mean value property for nonharmonic functions

So Laplace-Dirichlet series represents a function (in case of convergency) that have a
prescribed Laplace-Dirichlet sequence. In this context it is natural to say that a function

f is A-analytic if it coincides with its Laplace-Dirichlet series.

Discrete analytic functions for the case of the square grid were introduced in the 40’s by
Ferrand, 1944 and studied quite extensively in the 50’s by Dulffin, 1956. In the case of a
general map, the notion of discrete analytic functions is implicit in paper of R.L. Brooks,
C.A Smith, A.H. Stone and W.T. Tutte (see Brooks et al., 1940) and more recent work
by I. Benjamini and O. Schramm (Benjamini and Schramm, 1996). They were formally

introduced later by C. Mercat Mercat, 2001.

Example 3.1.11. Let us show that not every smooth function is A-analytic. For instance,
consider a nonzero function f on By whose support is contained in B;_, for some small
positive €. Then all the elements of the Laplace-Dirichlet series are zero functions, and

therefore the corresponding Laplace-Dirichlet series is a zero function not equivalent to

f.

Laplace-Dirichlet series of a segment

Let us consider a particular example of the segment [—1,1]. The set of harmonic
functions on the segment coincides with the set of linear functions, which is generated

by the functions 1 and x.

Direct calculations proves the following proposition

Proposition 3.1.12.

n( ) i x2n72i
AT =) v
= (2n —2i)!
x2n—2i+1

VRN
A7) = L i gy o )y
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3.2 Maximal proper arc formula for homogeneous trees

where the coefficients vy and yy are genemted as follows:

Z vt

cos I t
1t2 =)
Z vt
sin(

]

Remark 3.1.13. Notice that the polynomials of the previous proposition are interesting
because of the following interesting property. Their i-th Laplacian powers for i < n have

roots £1, and their n-th Laplacian powers either equal to 1 or to x.

Example 3.1.14. Let us consider the exponent: f(x) = e*. We have A (e*) = e*. Therefore,

all the elements of the Dirichlet-Laplace series coincide and equal to
harm(A'(e¥)) = harm(e*) = sinh(1)x + cosh(1).

Then the corresponding Dirichlet-Laplace series are as follows:

(o]

2n 2i+1 xZn —2i
Z ( Z Vhﬂm) sinh 1+ < szlm> coshl |.

n=0
Let us show that e* is A-analytic. We rearrange the above expression as follows:

00 2n+1 00 00 2n

(ZV”> Z ﬁsmh1+ ( Zvn> Z ﬁcosbl

n=0 n=0

I 1
sinh x sinh1 + ———— cosh x cosh 1
sin(D) cos(l)
= smhx-i—coshx = e*.

Therefore, the function e* is A-analytic.

3.2 Maximal proper arc formula for homogeneous trees

In this section we study the situation in the discrete case of homogeneous trees. We start
in Subsection 3.2.1 with necessary notions and definitions. Further in Subsection 3.2.3
we formulate the statements regarding the generalization of the Dirichlet problem at
infinity. In Subsection 3.2.4 we study some necessary tools that are further used in the

proofs of the main result. We conclude the proofs in Subsection 3.2.5.

59



3 Mean value property for nonharmonic functions

3.2.1 Notions and definitions

Consider a homogeneous tree T, with its boundary oT,;. WE recall, that if v and w are

connected by an edge we write v ~ w.

Laplace operator

In this section we consider the standard Laplace operator on the space of all functions

on Ty, which is defined as

Y fw)

Af(v) = wquT — f(v).

The compositions A are defined inductively in i. Set A? the identity operator.

Remark 3.2.1. The statements of this section have a straightforward generalization to
arbitrary locally finite graphs. For simplicity reasons we restrict ourselves entirely to

homogeneous trees.

3.2.2 Weighted Laplace operator on Z.

Denote by IRZ the set of all real valued functions on the set of integers. In this section
we briefly investigate some properties of operators on RZ that are usually considered

as discrete versions of second order differential operators.

For simplicity we identify the set of all functions with the set of real-valued sequences
that are infinite on both side. From now on a function in R is defined as a sequence of
—+o00

real numbers, i.e., as (a;) "o

We begin with the following definition.
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3.2 Maximal proper arc formula for homogeneous trees

Definition 27. Let p € [0,1]. The operator Ay, : RZ — RZ defined as

Ap(an) = pans1 + (1= play—1 — an.

is called the weighted Laplace operator on the set of all real-valued functions on Z.

Now we are interested in the expressions for the coefficients of the powers of weighted
Laplace operators. It turns out that these coefficients coincide with the coefficients of

the polynomial
k
hi(x) = (px* —x+ (1-p))".
It is clear that the polynomial ki is of degree 2k and, therefore, it is written in the form

Core (k) + Cop_1 (k)™ 4 ... 4 Cy (k) x + Co (k)

for some real numbers Cy(k), ..., Cor(k). We use this coefficients in the following propo-

sition.

Proposition 3.2.2. Let k be a positive integer. The k-th degree of the Laplace operator on Z has
the following form

AI’; (an) = Con (k)an+k + C2n—1(k)an+k—1 ...t CO(k)an—k~
Proof. We prove this proposition by induction on k.

Base of induction. In the case of k = 1 we have a weighted Laplace operator itself.
Consider

Ap(ag) = par + (1 —p)a_y —ag = par —ap+ (1 — p)a_y.
Now the polynomial /1 (x) has the following form

h(x) = (p® —x+(1—-p)) = p2 —x+(1-p).

Therefore the corresponding coefficients coincide. Hence for k = 1 the statement is true.

Step of induction. Let the statement hold for k for k > 1. Let

A (a0) = Copyrk + Cok—1an1k-1 + - - - + Cotty -
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3 Mean value property for nonharmonic functions

and, respectively,
hk(x) = CkaZk + C2k_1x2k71 + ...+ Cix+ G

(for simplicity in the proof of the induction step we write C; for C;(k)). Let us prove the

statement for k + 1.

A (AN (a0)) = Cor(papskr1 — anik + (1= p)ayix—1)
+ Cor1(Pantk — k1 + (L= planie—2) + ...
+ Co(pan—k1 — an—k+ (1 —play_x_1)
= (PCar)antk+1 + (—Cok + pCok—1)an+k+

2k—1

+ (pCok—i—1 — Cok—i + (1 = p)Cop—i1)Apsi—i+
i1

+ ((1 - P)C1 - CO)an—k + ((1 o p)CO)an—k—l-

Let us write hy 4

M1 (%) = (px® — x + (1 — p))(Copx® + Cop_ 121 ...+ Cra + Q)

= (pCop)x® 2 4 (= Cop + pCop_1)x* 14
2%-1

+ Y (pCak—i—1 — Cot—i + (1 — p) Copi 1) ¥+
i=1

+((1=p)C1— Co)x' + (1 - p)Co).

Hence the corresponding coefficients of A’;,H (ap) and hy.y1(x) are equal. This concludes

the proof of induction step.

Therefore, the statement holds for all positive integers. O

Remark 3.2.3. Let us mention explicit formulas for the coefficients of the polynomial h*.
Each polynomial /*(x) satisfies
k! . . .
I (x) = ey (P (=) (1= p)*
Ogggk iljt(k —i—j)!
Hence its coefficients are expressed as follows
3 k!

k) = X i ik = 1= (w = 20))

'pl(_l)n—Zl(l - p)k—l—(n—Zl).
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3.2 Maximal proper arc formula for homogeneous trees

(Here we substitute i = I, j = n — 2! to the previous expression and collect only the

coefficients at x".)

In particular we have

Co(k) = (1= p)~,

C1(k) = —k(1—p)*,

k(k—1 -

Colk) = *5 (1= p) 2+ hp(1 = p)f,
Maximal cones and MP-arcs
We start with the definition of maximal proper cones.
Definition 28. Consider two vertices v,w € T; connected by an edge e. The maximal

connected component of T, \ e containing v is called the maximal proper cone with vertex

at v (with respect to w). We denote it by C?~%.

Here is the maximal proper cone centered at v with respect to w.

\&/ y

— .é
v
w

CU—w
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3 Mean value property for nonharmonic functions

Here distance between two vertices v,w € T, is the length of the path between v and
w, that is the minimal number of edges needed to reach the vertex w starting from the
vertex v. For an arbitrary nonnegative integer r and an arbitrary vertex v we denote by
S:(v) the set of all vertices at distance r to v, we call such set the circle of radius r with

center v. Note that S,(v) contains exactly (g + 1)g"~! points.

Definition 29. Let C°~ " be a maximal proper cone of T, and let n be a nonnegative

integer. The set

CT—% = CO% 5,y (v)

is called the maximal proper arc of radius n with center at v with respect to w (or, the MP-arc,
for short).

We illustrate the last definition by the following picture. Here is the maximal proper arc

of radius 2 centered at v with respect to w.

3 | ‘*&/M

o~
o<

TR

v—w
C2
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3.2 Maximal proper arc formula for homogeneous trees

Integral series

For an arbitrary function f : T; — R we write
00— w 1
f (Cn = _n Z
Sei

Definition 30. In what follows we consider the maximal proper cone integrals (or, MPC-

integrals, for short) defined by the following formal expression (in the left hand side):
/ [ZA ] = lim (ZA n) ALF(CY W)>
aco-w Li=0

where f is a function on the tree, A; are arbitrary functions on the set of positive integers.

Respectively we write

3 : |y A'f(u)
. 1 — .
/ LZOMOO)A f(t)] dt = lim l_ZoAz(n) L
or, Y v = uesS"(v)

Here we specify by an index v that the series are taken with respect to the vertex v,

since in such settings v is defined by from the integration domain.

For instance,

| 220+ (—eo))f(1)]dt = lim (2"(1 =) F(CE))

n—00
oCv—w

— lim (2"(1—n3) y %)

n—o0
ueC,

Remark 3.2.4. Notice that the limit operation is not always commute with the sum
operation. To illustrate this we mention, that the expression from the limit exists for
every harmonic function even if the integral at boundary diverges (see Theorem 3.2.7).

So the notion of integral series extends the notion of integration of functions at boundary.

In the context of Theorem B it remains the following open questions: What are the discrete

analogs of Bessel functions generated by the coefficients A;? What properties do they have?
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3 Mean value property for nonharmonic functions

3.2.3 Maximal proper cone integral formula

In this subsection we formulate the mean value property for certain nonharmonic

functions.

MPC-integrals for C°~“-summable functions

We start with the following definition.

Definition 31. We say that a functions f is C*~“-summable if

i (5 = i (8 L0 o

n—oo n—oo uecv w q

Theorem B. Consider two vertices v,w € T, connected by an edge, and let f be a C°%-

summable function. Then

f(0) /lg(qﬂ( o) +4™i(~ ))Aff(t))]dt,

where

vi(n) = cilini +...+ciin+cip, (3.1)

whose collection of coefficients c; ; (for a fixed i) is the solution of the following linear system

Cii 0

A ' = ' (3.2)
Ci,l 0
Ci0
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3.2 Maximal proper arc formula for homogeneous trees

where
0 0 2
U+ (=14 ... 1'1+(=1)'q" 191+ (-1)%")
A 21+ (-Dig®) ... 21+ (-1l 2°(1+(-1)%?)
(i—1‘)i(1+(—1‘)igi_1) (i—1)1(1+(—1)1gi—1) (i—-1)°(1+4 (-1 Og"—l)
"1+ (-1)q") - i'(1+(-1)'q") °(1+(-1)%)

In addition, the existence of the integral in the right part of the equation is equivalent to the

condition that f is C*~“-summable.

Here we consider the integration in the following sense
a ! [é Ai<oo>Aff<t>Ldt = lim (Zg M) T A"f@)) ,
where S, (v) is the set of all vertices at distance n to the vertex v.
We prove this theorem later in Subsection 3.2.5.
Note that it would be interesting to relate the coefficients at terms A!( f) with discretiza-

tions of Bessel functions.

Example 3.2.5. Let us check Theorem B for the function ), that is zero everywhere

except for the point v and x,(v) = 1. We have

; B 1 0, ifi <m;
Alxo(Cy w)zq—n ) f(u)Z{ 1

uecg—w (q+_1)n, lfl = n.

(notice that C;,~“ contains exactly g" vertices). Therefore,

/ [io ((q + 1)i<')’i(°°) + q°°%(—oo)>AixU(t)) dt
oCv—w 1=
= i, @ 830 ( G ) = i (g 1) ey = 1= 20(@)
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3 Mean value property for nonharmonic functions

It is clear from this example that it is not always possible to exchange the sum operator

and the limit operator. For the function x, we have

é’}g{}o ((q - 1)i<')’i(1’l) + 0]"%’(_”)>Aixv(czw)> - 20 R

Let us write a weaker version of Theorem B for the integration over all the boundary.

Corollary 3.2.6. Consider a vertex v € Ty, and let f be a C°~“-summable function for all

vertices w adjacent to v. Then

q+1/ [ (q“ (%<oo>+q°°%<—oo>)Aff<t>)] it

Proof. Let us sum up the expression obtained in Theorem B for all maximal proper
cones with vertex at v. From one hand there are exactly g+1 such cones so the sum
equals to (7 + 1) f(v). From the other hand each point of the boundary was integrated g

times. Therefore, we get the constant 1 in the statement of the corollary. O

Remark. Note that it is possible to write similar series for arbitrary locally-finite trees,

although the formulas for the coefficients would be more complicated.

MPC-integral formula for harmonic functions

We conclude this subsection with the following more general statement for harmonic

functions.

Corollary 3.2.7. Consider an arbitrary harmonic function h on a homogeneous tree T,. Let v

be a vertex of Ty and C°~ be one of its proper maximal cones. Then the following holds:

h(v) = /[h(t)]clt+ / [qw(h(t)—/acv_w[h(t)]dt)]dt.

aCZJ*‘lU an*w
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3.2 Maximal proper arc formula for homogeneous trees

Remark 3.2.8. Suppose that h is integrable on dC”~% with respect to the standard
probability measure du on the boundary. Then
/ hdy = / [h()]dt.
aco-—w aco-—w
In case if h is not integrable with respect to probability measure, the MPC-integral
nevertheless exists. In some sense MPC-integrability is an improper integrability with
respect to integration over probability measure. MPC-integral exists for every harmonic

function h and for every cone C?~.

We illustrate the last theorem by example.
Example 3.2.9. Let / be the harmonic function with the following values at the boundary

h(t) — |t], fort € [— 2, ZE] C 9Ty;

27

2 (h - f h(u)du) — 12, fort e [~ %, %] C Ty,

-2

Let us calculate h(v). Applying the last theorem to 1 (on C"~™ ) we get

21 21
3 3
h(v) = / It]dt + / 2 ((t) — / h(u)d u)] dt
% oCv—w _TZH
Notice that ) )
3 3
471° ) 1673
=271 =2
3
Hence, we have
o
472 . / 472 1670
oCv—w =27

3
So, we have calculated the value of the harmonic function % in vertex v
s N 167
9 81 °

h(v)
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3 Mean value property for nonharmonic functions

3.2.4 Relations on special Laurent polynomial

In this subsection we prove some supplementary statements. For every integer n we

denote

Note that Dy(x) = x0 + ;.

x0

For every nonnegative integer we set

_(=1)"(x—q)"
Sﬂ(x) - (q+1)”x” )

We have the following recurrent relation for the defined above Laurent polynomials.

Proposition 3.2.10. For every integer n we have

Dyi1—(q+1)Dy +gDy—
qg+1 '

San -

Proof. For every integer n (including n = —1,0, 1) it holds

n

NG I AV
50 = (S ) ()
xt1 ;
_q—i—l_x +q+1 +(q—kl)x”—l_x”Jr(q—Fl)x”Jfl

_ Dyt1—(q+1)Dy+gDy 4

9 1 q" ", "

g+1
O
The following proposition is straightforward.
Proposition 3.2.11. For every integer n there exists a unique decomposition
n
Dn = Z an,iS,-.
i=0
O
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3.2 Maximal proper arc formula for homogeneous trees

Now we are interested in the coefficients a, ;. The next statement follows directly from

Proposition 3.2.10.

Corollary 3.2.12. For every positive integer i and every integer n it holds

_ n+1i — (q + 1)‘1711 +qan— 11
Api-1 = g+ 1

Additionally in the case i = 0 it holds

0=4au410— (q+1)ayo+ q40n—1,0-

Proof. By the definition we have

515k = Ski1-
Propositions 3.2.10 and 3.2.11 imply
i Dy1— (q+1)Dy+qDy
Y 44,i-15i = $1Dy = mi1 — (0 )1 n 401
i=1 q+

1 n+1

n n—1
=31 ( 1;:) Any1,iSi— (9 +1) i;:)an,iSi +q 1;) anfl,i5i>~

Collecting the coefficients at S; we get the recurrence relations of the corollary. O

Definition 32. For a positive integer k we define the linear form Ly in 2k+-1 variables as

follows

Le(y1, - Yoky1) = Z CinYir

i=—n

where ¢; ,, are defined as the coefficients of S, i.e., from the expression

Sn(x) = (x qu-i)-l( ; Cznx

Proposition 3.2.13. For every nonnegative integer i and every integer n we have

Li(an—i,i/ Ap—i+1,ir---r ﬂn+z’,z’) =0.

Proof. We prove the proposition by induction in i.
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3 Mean value property for nonharmonic functions

Base of induction. For the case i = 0 the statement holds by Corollary 3.2.12.

Step of induction. Suppose that the statement holds for i — 1. Let us prove it for i. We

have
Li(an—ij, ..., an4i;) = 0.

By Corollary 3.2.12 and linearity of L; we have

Li(an—ij, - Antij)
— L. ( An—iptiv1— (@D iiv1+9a,—i—1i01
- 1

q+1 J ey
Antivtit1— (@ +D)aniiv1+99 i 101 )
1 g+1
= q +1 (Li(an_i+1ri+1’ tens an+i+1,i+1) - (q + 1)Li(an—i,i+1/ v /an+i,i+1)

+ qLi(an—i—l,i+1r .. -/an+i—1,i+1))
=Ly (anfifl,iJrl/ Ap—iitlre-rAn+ii+1s an+i+l,i+1)-

Therefore, by induction assumption we have
Lita(@n—i—1,i41, @n—ijit1s - - o Oniitls ppi1,it1) = Lil@n—ii - i)
= 0.
This concludes the proof of the induction step. O
Corollary 3.2.14. For every fixed nonnegative integer k we have the
Ay = Pe(n) +q" Pe(n),

where P(n) and Py(n) are polynomials of degree at most k. O

We skip the proof here. This is a general statement about linear recursive sequences

whose characteristic polynomial has roots 1 and g both of multiplicity 7.
Example 3.2.15. Direct calculations show that in case 4 = 2 we have

ayo =1+2",

A1 = %(—n+2”n),

tuo = 35 (12 +3n+27(n2 — 3n)),

a3 = 3 (—n® —9n2 — 26n + 2" (n3 — 9n? + 26m)),
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Let us prove a general theorem on numbers a,, ;.
Theorem 3.2.16. For every admissible k and n it holds
ane = (q+ 1" (n(n) + 4" v(=n)),

where the coefficients of vy are defined by System (3.2).

We start the proof of Theorem 3.2.16 with the following two lemmas.

Lemma 3.2.17. For every nonnegative integer k and every n we have

Pe(—n) = P(n).

Proof. For every integer x we have

—n

1" _ 11
D=3+ 15 = (e

n

x”) = %

By Proposition 3.2.11 the coefficients 4, ; and a_, ; are uniquely defined, therefore,
p = q" A
Let us rewrite this equality in terms of polynomials P, and P;:
Pe(n) + q"Pe(n) = 4" (Pe(—n) + 9 "Pe(—n)),

and hence

Pe(n) + q"Pe(n) = B (—n) 4 4" Pe(—n).

Since this equality is fulfilled for every n we have Py(—n) = Py(n). This concludes the
proof. O

Lemma 3.2.18. For every nonnegative k it holds

Pe(k) + q*Pe(—k) = (g +1)*
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Proof. We prove the proposition by induction in k.

Base of induction. For the case k = 0,1 we have

Py(0) 4 q°Py(0) = agp =1 and  P(1)+qPy(—1)=a;; =q+1

Step of induction. Let Pi(k) + g*Pc(—k) = (g + 1)¥. Then

_ 1 B
(q + 1)k — Pk(k) + qkpk(_k) = = Af+1,k+1 ([1 +q f};]ﬂ.l + qk—1k+1

_ W11 _ Pt (k1) + 0 Py (—k=1)

qg+1 qg+1

The third equality follows from the recursive formula of Corollary 3.2.12. Hence
Pest (k41) + 4 Peay (—k=1) = (9 + 1),

This concludes the step of induction. O

Proof of Theorem 3.2.16. From Lemma 3.2.17 we know that P,(—n) = Pi(n). In addition,
by Corollary 3.2.14 the degree of P, equals to k, and hence it has k + 1 coefficient. The
coefficients of the polynomial P are uniquely defined by the conditions for a;; for
j=0,...k

0, forj=0,...,k—1,

(g+ 1)k, forj=k

The expression for k follows from Lemma 3.2.18. We consider these equalities as linear
Dy
(q+1D%
system, which coincides with System (3.2) (substituting k to i).

P(j) + q'Pe(—)) = {

conditions on the coefficients of the polynomial These conditions form a linear

We should also show that the determinant of the matrix in System (3.2) is nonzero. We
prove this by reductio ad absurdum. Suppose the determinant of the matrix is zero.

Thus, it has a nonzero kernel. Therefore, there exists an expression

R(n) =r(n) +r(=n)q",
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3.2 Maximal proper arc formula for homogeneous trees

where r(n) is a polynomial of degree k having at least one nonzero coefficient, satisfy-
ing

R(—k) =R(=k+1)=...=R(k) =0.
Let R(k+ 1) = a. Let us find the value R(—k — 1). From one hand, our sequence

satisfy the linear recursion condition determined by the coefficients of the polynomial

(x — 1)*(x — g)k, and hence
a

From another hand,

R(—k — 1) = r(—k — 1) + T’(k + 1)q—k_1 _ r(tk+1)+r(—k— 1)qk+1 a

k-+1 k+1°
gt gt

This implies that 4 = 0, and hence R(k+ 1) = R(—k—1) = 0.

Therefore, the linear recursive sequence R(n) determined by the coefficients of the
polynomial of degree 2k + 3 has 2k + 3 consequent elements equal zero. Hence R(n) = 0
for any integer 1, which implies that all the coefficients of r(n) equal zero. We come to

the contradiction. Hence the determinant of the matrix in System (3.2) is nonzero.

So both the coefficients of (qi—kl)k and the coefficients of 7y, are solutions of System (3.2).

Since System (3.2) has a unique solution, the polynomials P, and (g + 1)*y; coincide.
Therefore, by Lemma 3.2.17 it holds

ay i = Pe(n) + q"Pe(n) = Pe(n) + q"Pe(—n) = (q+ 1 (ve(n) + q" v (—n)).

This concludes the proof of Theorem 3.2.16. O

Observe the following corollary.

Corollary 3.2.19. For every integer k > 0 we have Py(0) = 0, and Py(1) = 1. O

3.2.5 Proof of Theorem B

Finally we have all necessary tools to prove of Theorem B. We start with the following

lemma.
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3 Mean value property for nonharmonic functions

Lemma 3.2.20. Let f be a function on T, and v, w be two vertices of T, connected by an edge.
Then for every nonnegative n it holds

n

f@) +"£(C5 ) = X ((@+ D (nelm) + "y —m)) A*F(C7) ).

k=0

Proof. For 0 < k < n set
Dy = f(C,2Y) + 4" F(Co3R),
R k
Skn = ,chi,kf (Chsi )
i—

where the coefficients c; ; are generated by

(- Dx-g)" &
%= (9 + 1)k _i;kqlkx.

Notice that all linear expressions over Sy and Dy are identically translated to the linear

expressions over gk,n and Dk,n- Then from Proposition 3.2.11 it follows
n
f©) +9"f(C3,“) = Dun = ) ankSin,
k=0

where the coefficients a, ; as in Theorem 3.2.16, i.e.,
ani = (q+ 1) (ne(n) + 7" ve(—n)),
where the coefficients of 7y, are defined by System (3.2). In addition note that
Sk = ON(CLY).

Therefore, we obtain

n

f@) +"£(C5 ) = X ((@+ D (ne(m) + " m(=m)) £ (C7) ).

k=0

This concludes the proof. O

Proof of Theorem B. From Lemma 3.2.20 we have

n

F@) +"F(C5) = 3 ((0+1) (3i(mn) + g"i(—m) ATF(CE™) ).

i=0
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3.2 Maximal proper arc formula for homogeneous trees

Hence,

/[i((wl(% )+ 7= >)Aff<t>>]dt

acv-w Li=0
= lim | » ( q+1 fyz(n +q"yi(—n ))Aif(Cii‘“’)>
= lim (f(0) +4"f(C3;™)) = f(0) + lim (q"£(C5, ™))

= f(v).

Therefore, the integral converges to the value f(v) if and only if the sequence (4" f(C5, ™))
converges to zero as n tends to infinity. This means that f is C’”“-summable. This

concludes the proof. O

3.2.6 Laplace-Dirichlet series in discrete settings

Finally, we introduce the notions of discrete Laplace-Dirichlet series. We do it very briefly,
since the definitions almost literally repeat the corresponding ones in the Euclidean
case. For an arbitrary function f we denote by harm(f) a harmonic function coinciding

with f at the boundary (in case of existence).

Definition 33. The discrete principal inverse Laplace operator A~ is as follows. Consider
a function f on T, such that harm(f) exists. Let a function ¢ : R? — R satisfy the
Poisson equation Ag = f. Set

ATHS) = ¢ — harm(g).

Remark 3.2.21. As in Euclidean case /A~!(f) does not depend on the choice of ¢ in the

definition. Similarly we have
ANV =f, and AN A(u)) —u = —harm(u).

Definition 34. For a sequence of harmonic functions /1, we say that the sum

7



3 Mean value property for nonharmonic functions

is Laplace-Dirichlet series.

Suppose that the harmonic functions 4, are defined by some function f as h, = A"(f),
then we say that the corresponding sum is the Laplace-Dirichlet series for f.

We say that a function f is A-analytic if it coincides with its Laplace-Dirichlet series.
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Index of Notation

Unit disk

D

oD

A

Z,W
9
P(z,0)
Pp¢
Py
K(z—17)
Hu

Gp

unit disk

unit circle

Laplace operator

point on ID

point on oD

Poisson kernel with |z| < 1and || =1

Poisson integral of ¢ on ID

potential of the measure y

Newtonian kernel

Riesz measure associated with a subharmonic function u

Green function
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Homogeneous tree

G locally finite, connected graph

T, homogeneous tree of degree g

0 origin of T,

JaT, boundary of T,

Vo measure on dT,

Hu Riesz measure associated with a subharmonic function u

G(v,w|x) Green kernel associated with the simple random walk on T,
K(v,w|x) Martin Kernel
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