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Harmonic functions on multiplicative graphs and
inverse Pitman transform on infinite random paths *)

CEpric LECOUVEY (V) EMMANUEL LESIGNE (2 AND MARC PEIGNE (3)

ABSTRACT. — This survey establishes some miscellaneous results on random Lit-
telmann paths and generalized Pitman transform. We describe central probability
distributions on Littelmann paths. Next we state a law of large numbers and a central
limit theorem for the generalized Pitman transform. We then study harmonic func-
tions on multiplicative graphs defined from the tensor powers of finite-dimensional
Lie algebras representations. Finally, we explain there exists an inverse of the gener-
alized Pitman transform defined almost surely on the set of infinite paths remaining
in the Weyl chamber and how it can be computed.

RESUME. — Dans cet article de synthése nous établissons des résultats complé-
mentaires sur les chemins de Littelmann aléatoires et sur la transformée de Pitman
généralisée. Nous décrivons les distributions de probabilité centrales sur les chemins
de Littelmann. Ensuite nous donnons une loi des grands nombres et un théoréeme
central limite pour la transformée de Pitman généralisée. Nous étudions alors les
fonctions harmoniques sur les graphes multiplicatifs définis a partir des puissances
tensorielles des représentations irréductibles des algébres de Lie. Enfin, nous expli-
quons qu’il existe une transformée inverse de la transformée de Pitman généralisée
définie presque siirement sur les trajectoires infinies qui restent dans la chambre de
Weyl et montrons comment elle peut étre calculée.

1. Introduction

The goal of this survey is to state some results on the generalized Pitman
transform P introduced by Biane, Bougerol and O’Connell [1] and also on
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harmonic functions introduced in [7] and [9]. Some of them are new, other
appear implicitly in the literature but we thought it is useful to properly
write them down for a non specialized audience and also for possible future
references. The harmonic functions we are interested in appear in the study
of the random Littelmann path defined from a simple module V' of a Kac—
Moody algebra g and its conditioning to stay in the dominant Weyl chamber
of g. Roughly speaking, the random path we are interested in is obtained by
concatenation of elementary paths randomly chosen among the vertices of
the crystal graph B associated to V following a distribution depending on the
graph structure of B. It is worth noticing that for g = sl,, this random path
reduces to the random walk on Z with steps {£1} and the transform P is the
usual Pitman transform [15]. Also when V is the defining representation of
g = sl,41, the vertices of B are simply the paths linking 0 to each vector of
the standard basis of R"*! and we notably recover some results by O’Connell
exposed in [14]. Tt appears that many natural random walks can in fact be
realized from a suitable choice of the representation V.

We will assume here that g is a simple (finite-dimensional) Lie algebra
over C of rank n. The irreducible finite-dimensional representations of g are
then parametrized by the dominant weights of g which are the elements of
the set P = P NC where P and C are the weight lattice and the dominant
Weyl chamber of g, respectively. The random path W we considered in [9] is
defined from the crystal B(k) of the irreducible g-module V (k) with highest
weight x € Py (k is fixed for each W). The crystal B(k) is an oriented graph
graded by the weights of g whose vertices are Littelmann paths of length 1.
The vertices and the arrows of B(k) are obtained by simple combinatorial
rules from a path 7, connecting 0 to £ and remaining in C (the highest weight
path). We endowed B(k) with a probability distribution p compatible with
the weight graduation defined from the choice of an n-tuple 7 of positive
reals (a positive real for each simple root of g). The probability distribution
considered on the successive tensor powers B(k)®” is the product distribution
p®¢. It has the crucial property to be central: two paths in B(H)W with
the same ends have the same probability. We can then define, following
the classical construction of a Bernoulli process, a random path W with
underlying probability space (B(k)®%>0, p®%2>0) as the direct limit of the
spaces (B(k)®,p®%). The trajectories of W are the concatenations of the
Littelmann paths appearing in B(x). It makes sense to consider the image
of W by the generalized Pitman transform P. This yields a Markov process
H = P(W) whose trajectories are the concatenations of the paths appearing
in B(k) which remain in the dominant Weyl chamber C. When the drift of
W belongs to the interior of C, we establish in [9] that the law of H coincides
with the law of W conditioned to stay in C. By setting W, = W({) for any
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positive integer ¢, we obtain in particular a Markov chain W = (W;)¢>1 on
the dominant weights of g.

In the spirit of the works of Kerov and Vershik, one can define central
probability measures on the space (¢ of infinite trajectories associated to H
(i.e. remaining in P). These are the probability measures giving the same
probability to any cylinders C and C, issued from paths 7w and 7’ of length
¢ remaining in C with the same ends. Alternatively, we can consider the
multiplicative graph G with vertices (A, ¢) € Py x Zx( and weighted arrows

A
mk,h‘,

(M8 =7 (A €+ 1) where mﬁ\\yﬁ is the multiplicity of the representation
V(A) in the tensor product V(A\) ® V (k). Each central probability measure
on ¢ is then characterized by the harmonic function ¢ on G associating
with each vertex (A, ¢), the probability of any cylinder C, where 7 is any
path of length ¢ remaining in C and ending at A. Finally, a third equivalent
way to study central probability measures on ¢ is to define a Markov chain
on G whose transition matrix is computed from the harmonic function ¢.
We refer to Section 6.1 for a detailed review.

When g = sl,, 41, the elements of P, can be regarded as the partitions
A=A =2\, =2 0) € Z". Moreover, if We choose V (k) = V, the defin-
ing representatlon of g = sl 41, we have mA . 7 0if and only if the Young
diagram of A is obtained by adding one box to that of A. The connected com-
ponent of G obtained from ({3, 0) thus coincides with the Young lattice ), of
partitions with at most n parts (one can obtain the whole Young lattice ) by
working with g = sl). In that case, Kerov and Vershik (see [6]) completely
determined the harmonic function on ). They showed that these harmonic
functions have nice expressions in terms of generalized Schur functions.

In [15] Pitman established that the usual (one-dimensional) Pitman trans-
form is almost surely invertible on infinite trajectories (i.e. reversible on a
space of trajectories of probability 1). It is then a natural question to ask
wether its generalized version P shares the same invertibility property. Ob-
serve that in the case of the defining representation of sl,,11 (or sly), the
generalized Pitman transform can be expressed in terms of a Robinson—
Schensted (RS) type correspondence. Such an invertibility property was ob-
tained by O’Connell in [14] (for the usual RS correspondence related to
ordinary Schur functions) and recently extended by Sniady [16] (for the
generalized version of RS correspondence used by Kerov and Vershik and
related to the generalized Schur functions). We show that this invertibility
property (implicit in fact in [1]) survives beyond type A and for random
paths constructed from any irreducible representation.

In what follows, we first prove that the probability distributions p on B(k)
we introduced in [7, 8, 9] are precisely all the possible distributions yielding
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central distributions on B(x)®‘. We also establish a law of large numbers
and a central limit theorem for the Markov process H. Here we need our
assumption that g is finite-dimensional since in this case P has a particular
simple expression as a composition of (ordinary) Pitman transforms. Then
we determine the harmonic functions on the multiplicative graph G for which
the associated Markov chain satisfies a law of large numbers. We establish
in fact that these Markov chains are exactly the processes H defined in [7]
and have simple expressions in terms of the Weyl characters of g. This can
be regarded as an analogue of the result of Kerov and Vershik determining
the harmonic functions on the Young lattice. Finally, we prove that the
generalized Pitman transform P is almost surely invertible and explain how
its inverse can be computed.

The survey is organized as follows. In Section 2, we recall some back-
ground on continuous time Markov processes. Section 3 is a recollection of
results on representation theory of Lie algebras and the Littelmann path
model. We state in Section 4 the main results of [9] and prove that the prob-
ability distributions p introduced in [7] are in fact the only possible yielding
central measures on trajectories. The law of large numbers and the central
limit theorem for H are established in Section 5. We study the harmonic
functions of the graphs G in Section 6. In Section 7 we show that the spaces
of trajectories for W and H both have the structure of dynamical systems
coming from the shift operation. We then prove that these dynamical sys-
tems are intertwined by P. Finally, we study the inverse of P in Section 8.

2. Random paths
2.1. Background on Markov chains

Consider a probability space (2, F, P) and a countable set M. A sequence
Y = (Y2)e>0 of random variables defined on © with values in M is a Markov
chain when

P(Yor1 = peg1 | Yo = pe, ..., Yo = po) = P(Yey1 = pesr | Yo = pue)
for any ¢ > 0 and any po, . .., pe, te+1 € M. The Markov chains considered
in the sequel will also be assumed time homogeneous, that is P(Yp41 = A |
Yo=p) =P, =X]|Y,—1 =p) forany £ > 1 and p, A\ € M. For all pu, A in
M, the transition probability from p to A is then defined by
(1, A) = P(Yeyr = M| Yo = pr)

and we refer to II as the transition matrix of the Markov chain Y. The
distribution of Y} is called the initial distribution of the chain Y.
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A continuous time Markov process Y = (J(t))i>0 on (2, F, P) with values
in R™ is a measurable family of random variables defined on (2, F,P) such
that, for any integer £ > 1 and any 0 < t; < -+ < tx41 the conditional
distribution™ of Y(tp41) given (V(t1),- -+, V(tx)) is equal to the conditional
distribution of Y (¢x+1) given Y(t); in other words, for almost all (y1,- -+ ,yx)
with respect to the distribution of the random vector (Y(¢1), -, Y(tx)) and
for all Borelian set B C R"

PV(tks1) € B Y(t1) = y1,--+, V(tk) = yi)
=PV (tr+1) € B| V(tk) = yx)-
We refer to the book [3, Chapter 3|, for a description of such processes.
From now on, we consider a R"”-valued Markov process (J(t))¢>o defined
on (£, F,P) and we assume the following conditions:
(1) M CcR"
(2) for any integer £ > 0
Yo:=Y{W) e M P—almost surely . (2.1)

It readily follows that the sequence Y = (Y;)e>0 is a M-valued
Markov chain.

(3) for any integer £ > 0, the conditional distribution of (Y(t)):>¢ given
Y, is equal to the one of (Y(t))i>0 given Yy; in other words, for any
Borel set B C (R™)®l%+>[ and any A\ € M, one gets

P(V(t)ize € B|Ye=X)=P((V(t)iz0 € B|Yo=]A).

In the following, we will assume that the initial distribution of the Markov
process (Y(t))i>0 has full support, i.e. P(Y(0) = A) > 0 for any A € M.

2.2. Elementary random paths

Consider a Z-lattice P C R™ of rank n. An elementary Littelmann path
is a piecewise continuous linear map = : [0, 1] — Pg such that 7(0) = 0 and

(1 Let us recall briefly the definition of the conditional distribution of a random vari-
able given another one. Let X and Y be random variables defined on some probability
space (2, F,P) with values respectively in R® and R™,n,m > 1. Denote by px the dis-
tribution of X, it is a probability measure on R™. The conditional distribution of Y given
X is defined by the following “disintegration” formula: for any Borelian sets A C R™ and
B CR™

P((XeA)m(YeB)) :/ P(Y € B| X = 2)dux ().
A

Notice that the function z — P(Y € B | X = z) is a Radon—Nikodym derivative
with respect to pux and is thus just defined modulo the measure px. The measure
B— P(Y € B| X = z) is called the conditional distribution of Y given X = x.
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7(1) € P. Two paths which coincide up to reparametrization are considered
as identical.

The set F of continuous functions from [0,1] to R™ is equipped with
the norm || - ||, of uniform convergence : for any = € F, one has ||| =
supyeo,1) [|7(¢)]| where || - [| denotes the Euclidean norm on P C R™. Let B be
a finite set of elementary paths and fix a probability distribution p = (pr)ren
on B such that p, > 0 for any m# € B. Let X be a random variable with
values in B defined on a probability space (2, F,P) and with distribution p
(in other words P(X = 7) = p, for any 7 € B). The variable X admits a
moment of order 1 defined by

m:=E(X) = Zp,rw.

TeB
The concatenation 71 * 7w of two elementary paths w1 and 75 is defined by

2t for t € [0, 3],
1 * ma(t) = ™ (2t) or [1 2]
(1) +m(2t — 1) fort e [5,1].
In the sequel, C is a closed convex cone in P C R™.
Let B be a set of elementary paths and (X,)¢>1 a sequence of i.i.d. random
variables with the same law as X where X is the random variable with values

in B introduced just above. We define a random process W as follows: for
any £ € Z~o and ¢ € [(, £+ 1],

The sequence of random variables W = (Wy)eez., := (W(f))r>0 is a random
walk with set of increments I := {n(1) | = € B}.

3. Littelmann paths
3.1. Background on representation theory of Lie algebras

Let g be a simple finite-dimensional Lie algebra over C of rank n and
g =g+ B h P g- a triangular decomposition. We shall follow the notation
and convention of [2]. According to the Cartan—Killing classification, g is
characterized (up to isomorphism) by its root system R. This root system
is determined by the previous triangular decomposition and realized in the
Euclidean space R™. We denote by Ay = {a; | i € I} the set of simple roots
of g, by Ry the (finite) set of positive roots. We then have n = card(Ay)
and R = Ry U R_ with R_ = —R,. The root lattice of g is the integral
lattice Q@ = @, Zo,;. Write w;,i = 1,...,n for the fundamental weights
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associated with g. The weight lattice associated with g is the integral lattice
P = @?:1 Zw;. It can be regarded as an integral sublattice of hj (the real
form of the dual h* of h). We have dim(P) = dim(Q) =n and Q C P.

The cone of dominant weights for g is obtained by considering the
positive integral linear combinations of the fundamental weights, that is
P, = @._, Zsow;. The corresponding open Weyl chamber is the cone
C= @D, Roow;. We also introduce its closure C = @, R>ow;. In type A,
we shall use the weight lattice of gl,, rather than that of sl,, for simplicity.
We also introduce the Weyl group W of g which is the group generated by
the orthogonal reflections s; in the hyperplanes perpendicular to the simple
roots ;,7 = 1,...,n. Each w € W may be decomposed as a product of the
si,t = 1,...,n. All the minimal length decompositions of w have the same
length I(w). The group W contains a unique element wq of maximal length
l(wp) equal to the number of positive roots of g, this wy is an involution and
if s;, -+ - s;, is a minimal length decomposition of wg, we have

Ry ={wi, 8, - si, (i, ) witha=1,...,r—1}. (3.1)

Ezample 3.1. — The root system of g = sp, has rank 2. In the standard
basis (e, e2) of the Euclidean space R?, we have w; = (1,0) and we = (1,1).
So P =7% and C = {(z1,72) € R? | 21 > z2 > 0}. The simple roots are
a1 = e — ez and ag = 2e5. We also have Ry = {aq, a9, a1 + a2, 201 + as}.
The Weyl group W is the dihedral group with 8 elements. It acts on R?
by permuting the coordinates of the vectors and flipping their sign. More
precisely, for any 3 = (81, 82) € R?, we have 51(B) = (B2, B1) and s2(B) =
(81, —2). The longest element is wg = —id = s1828182. One easily verifies
we indeed have

Ry ={ai1,s15251(2) = ag, s182(1) = a1 + g, s1(2) = 201 + an}.

We now summarize some properties of the action of W on the weight
lattice P. For any weight (3, the orbit W - § of § under the action of W
intersects Py in a unique point. We define a partial order on P by setting
p < A if X — p belongs to Q4 = @, Zxoa.

Let U(g) be the enveloping algebra associated to g. Each finite dimen-
sional g (or U(g))-module M admits a decomposition in weight spaces M =

uep My where

M, :={ve M | h(v) = p(h)v for any h € h and some u(h) € C}.
This means that the action of any h € § on the weight space M, is diagonal
with eigenvalue p(h). In particular, (M & M'), = M,,® M,,. The Weyl group

W acts on the weights of M and for any o € W, we have dim M, = dim M,.,,.
For any v € P, let €7 be the generator of the group algebra C[P] associated
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with . By definition, we have e7e? = ¢7™ for any v, € P and the group
W acts on C[P] as follows: w(e?) = e*() for any w € W and any ~ € P.

The character of M is the Laurent polynomial char(M):=3_ . pdim(M),)e”
in C[P] where dim(M,,) is the dimension of the weight space M,,.

The irreducible finite dimensional representations of g are labelled by
the dominant weights. For each dominant weight A € Py, let V(\) be
the irreducible representation of g associated with A. The category C of
finite dimensional representations of g over C is semisimple: each mod-
ule decomposes into irreducible components. The category C is equivalent
to the (semisimple) category of finite dimensional U(g)-modules (over C).
Roughly speaking, this means that the representation theory of g is essen-
tially identical to the representation theory of the associative algebra U(g).
Any finite dimensional U(g)-module M decomposes as a direct sum of
irreducibles M = @, cp, V (A)®max where myy ) is the multiplicity of V()
in M. Here we slightly abuse the notation and also denote by V() the irre-
ducible finite dimensional U(g)-module associated with A.

When M = V(A) is irreducible, we set sy := char(M) = 3 p Ky e/
with dim(M,) = K . Then K, , # 0 only if 4 < A. Recall also that the
characters can be computed from the Weyl character formula but we do not
need this approach in the sequel.

Given k, p in Py and a nonnegative integer ¢, we define the tensor product
multiplicities ff S by

V() @ V(R)® = @ V(NS (3.2)
XEP,
For u = 0, we set ffﬁ = fﬁ/o,m When there is no risk of confusion, we
write simply ff/u (resp. f1) instead of ff/u,ﬁ (resp. ffy,{). We also define the
multiplicities mﬁm by
A

V()@ V(k)~ @ V(A\)mr (3.3)

TR

where the notation g ~» A means that A\ € P, and V(\) appears as an
irreducible component of V(1) ® V' (k). We have in particular mf;ﬁ = f)\l/# .

3.2. Littelmann path model

We now give a brief overview of the Littelmann path model. We refer
to [4, 11, 12, 13] for examples and a detailed exposition. Consider a Lie
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algebra g and its root system realized in the Euclidean space Pr = R™. We
fix a scalar product (+,-) on Pg invariant under W. For any root a, we
set oV = <a . We deﬁne the notion of elementary continuous piecewise
linear paths in P]R as we did in §2.2. Let £ be the set of elementary paths 7
having only rational turning points (i.e. whose inflexion points have rational
coordinates) and ending in P i.e. such that n(1) € P. We then define the
weight of the path n by wt(n) = n(1). Given any path n € £, we define its
reverse path r(n) € L by

r(n)(t) =n(1 —1t) —n(1).

Observe the map r is an involution on L. Littelmann associated to each
simple root «;,7 = 1,...,n, some root operators é; and ﬂ acting on LU {0}.
We do not need their complete definition in the sequel and refer to the
above mentioned papers for a complete review. Recall nevertheless that roots
operators & and f; essentially act on a path 1 by applying the symmetry s,
on parts of 1 and we have

filn) =rér(n). (3.4)

These operators therefore preserve the length of the paths since the elements
of W are isometries. Also if f;(n) = 1" # 0, we have

& (') = n and wt(f;(n)) = wt() — a; . (3.5)

By drawing an arrow 1 — 17/ between the two paths 7,7’ of £ as soon as
fi(n) = (or equivalently n = &;(1')), we obtain a Kashiwara crystal graph
with set of vertices £. By abuse of notation, we yet denote it by £ which
so becomes a colored oriented graph. For any n € £, we denote by B(n) the
connected component of 7 i.e. the subgraph of £ generated by n by applying
operators €; and fi, i=1,...,n. For any path n € L and i = 1,...,n, set
ei(n) = max{k € Zzo | & (n) = 0} and ;(n) = max{k € Zxo | f{(n) = 0}.

The set Lminz of integral paths is the set of paths n such that m, (i) =
mingepo,1{ (n(t), ')} belongs to Z for any ¢ = 1,...,n. We also recall that
we have

C={zebs|(z,a))>0}and C={zebi| (z,a))>0}.

Any path n such that Imn C C satisfies m, (i) = 0 so belongs to Linz. One
gets the

PROPOSITION 3.2. — Let i and 7 two paths in Lyinz. Then:

(1) the concatenation 7 x n belongs to Liminz,
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(2) for anyi=1,...,n we have

Gy = G if ei(m) > pi(n)
B é;(n)xm otherwise,
) (3.6)

n* fi(m) otherwise.

o ﬁ(nw):{ﬁ(n w1 if iln) > ei()

In particular, é;(n*xm) = 0 if and only if €;(n) = 0 and g;(7) < vi(n)
foranyi=1,...,n.
(3) €;(n) =0 foranyi=1,...,n if and only if Imn is contained in C.

The following theorem summarizes crucial results by Littelmann (see [11,
12, 13]).

THEOREM 3.3. — Consider A\, 1 and k dominant weights and choose ar-
bitrarily elementary paths nx,n, and n, in £ such that Imny C C, Imn,, CC
and Imn,, C C and joining respectively 0 to A, 0 to p and 0 to k.

(1) We have B(ny) == {fi, - fiumn | k € Zso and 1 < iy, ,ip <
n}\ {0}. In particular wt(n) — wt(ny) € Q4 for any n € B(ny).

(2) All the paths in B(ny) have the same length than n).

(3) The paths on B(ny) belong to Liinz-

(4) If ) is another elementary path from 0 to A such that Imn} is con-
tained in C, then B(ny) and B(n)) are isomorphic as oriented graphs
i.e. there exists a bijection 0 : B(nx) — B(n}) which commutes with

the action of the operators €; and f;, i=1,...,n.
(5) We have
Sy = Z e (3.7)
nEB(nx)

(6) For any b € B(ny) we have wt(b) = Y1 (pi(b) — &;(b))w;.
(7) Foranyi=1,...,n and any b € B(ny), let s;(b) be the unique path
in B(ny) such that

pi(si(b)) = €i(b) and €i(s;(b)) = i(b)

(in other words, s; acts on each i-chain C; as the symmetry with
respect to the center of C;). The actions of the s;’s extend to an
action® of W on L which stabilizes B(ny). In particular, for any
w € W and any b € B(ny), we have w(b) € B(ny) and wt(w(b)) =
w(wt(b)).

(2) This action, defined from the crystal structure on paths (see (4, §11]), should not
be confused with the pointwise action of the Weyl group on the paths which does not
stabilize the crystal B(ny).

- 638 —



Central measures and Littelmann paths

(8) Given any integer £ > 0, set

B(n) * B(n.)**

UGBUh)WWUkGBWQ}' 58)

{W i e foranyk=1,... ¢

The graph B(n,) * B(ne)** is contained in Lyinz.
(9) The multiplicity m?\ . defined in (3.3) is equal to the number of paths

K
of the form p=xn with n € B(nx) contained in C.
(10) The multiplicity ffi/H defined in (3.2) is equal to cardinality of the

set
o |Gi(m) =0 foranyi=1,....,n
HQMZ{WGBMM*BWJZ :

and w(1) = A
Each path m =n%np*---xnp € Hf/u satisfies Imm C C and n = n,,.

Remarks 3.4.

(1) Combining (3.5) with Assertions (1) and (5) of Theorem 3.3, one
may check that the function e *s, is in fact a polynomial in the
variables T; = e~ %, namely

S,\Ze)\S)\(Tl,...,Tn) (39)

where Sy € C[Xy,...,X,].
(2) Using Assertion (1) of Theorem 3.3, we obtain mf;’,{ # 0 only if

i+ Kk — X € Q. Similarly, when ff)i # 0 one necessarily has
1% + Ik — A S Q+.

4. Random paths from Littelmann paths

In this section, we recall some results of [9]. We also introduce the notion

of central probability distribution on elementary Littelmann paths and show

these distributions coincide with those used in the seminal works [1, 14] and
also in our previous papers [7, 8, 9].

4.1. Central probability measure on trajectories

Consider k € Py and a path 7, € £ from 0 to k such that Imm, is
contained in C. Let B(m,) be the connected component of £ containing .
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Assume that {m,..., 7} is a family of elementary paths in B(m); the path
T ®- - @ of length £ is defined by: forall k € {1,...,—1} and t € [k, k+1]

T @ @m(t) = mi(1) 4+ + (1) + mrpa (t — F). (4.1)

Let B(m,)®* be the set of paths of the form b = 7, ®- - -®m, where 71, ...,
are elementary paths in B(m,); there exists a bijection A between B(,)®*
and the set B*/(m,.) of paths in £ obtained by concatenations of ¢ paths of
B(m,):
A { B(m,)®* —  B(m)* (4.2)
T Q- Qmp +——> T k- %y
In fact m ® - - - ® mp and 71 * - - - x wp coincide up to a reparametrization and
we define the weight of b = m ® - -+ ® mp setting

wt(b) :=wt(my) + - + wt(mg) =71 (1) + - -+ 7e(1).
The duality map (which is an involution) 7 on 1 € B(nw,)®? is such that

r(n)(t) = n(f —1t) —n(0)
for any t € [0, 4].

Consider p a probability distribution on B(w,) such that p, > 0 for any
7 € B(m,). For any integer £ > 1, we endow B(m,)®’ with the product
density p®¢. That is we set p2¢ = p,, x --- x Dr, forany m =m ®---@mp €
B(7,)®¢. Here, we follow the classical construction of a Bernoulli process.
Write T, : B(m,)®* — B(m,)®*~! the projection defined by (7 @ - -+ ®
T_1®@m) = T ®- - -@m_1; the sequence (B(m,)®*, Iy, p),>1 is a projective
system of probability spaces. We denote by 2 = (B(,)®%Z>0, p®220) its pro-
jective limit. The elements of B(mw,)®%>0 are infinite sequences w = (7¢)¢>1
we call trajectories. By a slight abuse of notation, we will write IIy(w) =
T ® - ® m. We also write P = p®Z>0 for short. For any b € B(m, )%, we
denote by U = {w € Q| II;(w) = b} the cylinder defined by 7 in Q.

DEFINITION 4.1. — The probability distribution P = p®Z>0 js central
on Q when for any ¢ > 1 and any vertices b and b’ in B(w,)®¢ such that

wt(b) = wt(b') we have P(Up) = P(Uy).

Remark 4.2. — The probability distribution P is central when for any
integer £ > 1 and any vertices b,b’ in B(m,)®¢ such that wt(b) = wt(V'),
we have p?* = p*. We indeed have U, = b ® Q and Uy = b® Q. Hence
P(Us) = py* and P(Uy) = p".

The following proposition shows that P can only be central when the
probability distribution p on B(m) is compatible with the graduation of
B(m,) by the set of simple roots. This justifies the restriction we did in [7, 9]
on the probability distributions we have considered on B(m,). This restric-
tion will also be relevant in the remaining of this paper.
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PROPOSITION 4.3. — The following assertions are equivalent

(1) The probability distribution P is central.
(2) There exists an n-tuple T = (T1,...,7T) €]0,+00[™ such that for

each arrow m % 7' in B(m,), we have the relation pr = px X T;.

Proof. — Assume probability distribution P is central. For any path 7 €
B(my), we define the depth d(7) as the number of simple roots appearing in
the decomposition of kK —wt(7) on the basis of simple roots (see Assertion (1)
of Theorem 3.3). This is also the length of any path joining 7, to 7 in the
crystal graph B(m.). We have to prove that %r’ is a constant depending

only on 7 as soon as we have an arrow 7 Ao in B(w,). For any k > 1, we
set B(m,)r = {m € B(m,) | d(m) < k}. We will proceed by induction and
prove that ’;}i’ is a constant depending only on ¢ as soon as there is an arrow

5 ' in B(7,)k. This is clearly true in B(7,); since there is at most one
arrow ¢ starting from .. Assume, the property is true in B(m, ), with k& > 1.

Consider 7’ in B(m)k+1 and an arrow X1 in B(m)k+1. We must have
7 € B(my)y. If B(me)r does not contain any arrow —, there is nothing to

verify. So assume there is at least an arrow m — 5 in B(m.)k. In B(m,)%?,
we have wt(m@7") = wt(m)+wt(7)—a; since wt(7) = wt(7)—a;. Similarly,
we have wt(me ® m) = wt(m1) — a; + wt(7) since wt(ma) = wt(m1) — ;. Thus
wt(m ® 7') = wt(my ® 7). Since P is central, we deduce from the above
remark the equality p®?(m @ 7') = p®?(my ® 7). This yields py, Prx/ = PryDr-
Hence % = %. So by our induction hypothesis, %r’ is equal to a constant

which only depends on 4.

Conversely, assume there exists an n-tuple 7 = (71,...,7,) €]0,+oo[™

such that for each arrow © — 7’ in B(7,), we have the relation p,» = pr X 7;.
Consider vertices b, b’ in B(m,)®* such that wt(b) = wt(b'). Since b and b
have the same weight, we derive from (3.5) that the paths from 7, to b and

the paths from 7, to b’ contain the same number (says a;) of arrows —»
for any ¢ = 1,...,n. We therefore have p, = py = pr 7" -+ 7% and the

probability distribution P is central. |

4.2. Central probability distributions on elementary paths

In the remaining of the paper, we fix the n-tuple 7 = (71,...,7,) €
10, +oo[™ and assume that P is a central distribution on Q defined from 7
(in the sense of Definition 4.1. For any v = wjay + -+ + upa, € Q, we
set 7% = 7"t ... 7. Since the root and weight lattices have both rank n,
any weight § € P also decomposes in the form g = fia; + -+ + Bray,
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with possibly non integral coordinates (;. The transition matrix between
the bases {w;,i =1,...,n} and {«a;,i =1,...,n} (regarded as bases of Pg)
being the Cartan matrix of g whose entries are integers, the coordinates f3;

are rational. We will also set 77 = 7% ... 7.

Let m € B(m,): by Assertion (1) of Theorem 3.3, one obtains
m(l) =wt(r) =k — Zui(ﬂ')ai
i=1

where u;(m) €Zx¢ for any i =1,...,n. We define Si(7) := Se(m1,...,7) =
Zﬂ'eB(ﬂ'N) Tnfwt(w).

DEFINITION 4.4. — We define the probability distribution p =
TK/—Wt(ﬂ')

(Pr)reB(r,) 0on B(my) associated with T by setting p. = =

Remark 4.5. — By Assertion (3) of Theorem 3.3, for another elementary
path 7, from O to x such that Imn), is contained in C, there exists an
isomorphism © between the crystals B(m,) and B(w),). For p’ the central
probability distribution defined from 7 on B(7.), one gets p, = p’@(w) for
any 7 € B(m,). Therefore, the probability distributions we use on the graph

B(m,) are invariant by crystal isomorphisms and also the probabilistic results
we will establish in the paper.

The following proposition gathers results of [7, Lemma 7.2.1] and [9,
Proposition 5.4]. Recall that m = > 5. ) prm. We set 0 = m(1).

PROPOSITION 4.6.

(1) We have m € C if and only if 7; €]0,1[ for any i = 1,...,n.
(2) Denote by L the common length of the paths in B(w,). Then, the
length of m is less or equal to L.

Set M, ={m | 7 = (71,...,7n) €]0,+00[} be the set of all vectors m
obtained from the central distributions defined on B(m,). Observe that M,
only depends on k and not of the choice of the highest path 7. This is the
set of possible means obtained from central probability distributions defined
on B(m,). We will also need the set

D.=M.NC={meM,|n€0,1],i=1,...,n} (4.3)
of drifts in C.

Example 4.7. — We resume Example 3.1 and consider the Lie algebra
g = sp, of type Cy for which P = Z? and C = {(z1,22) € R? | 21 > 22 > 0}.
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For K = w; and 7, the line between 0 and &1, we have B(m,) =
{m1, ma, 75, w7} where each 7, is the line between 0 and e, (with the conven-
tion e5 = —ey and ey = —eq). The underlying crystal graph is

1 2 1
T — Ty — Ty — 7T .

For (1, 72) €]0, +00[?, we obtain the probability distribution on B(m,)

]. T1
Pry = 5 Pry = 5
1+7m+mm+7im I+ +nmn+17m
T172 T12’7'2
Pry = — and  pr = —
1+ +mm+71im 1+ +mm+14m
So we have

1
1+7m +71m0+ 7'1272

When the pair (71, 72) runs over ]0, 1[?, one verifies by a direct computation
that D, coincides with the interior of the triangle with vertices 0, e1, 5.

m = ((1—T1272)€1+(T1—7'17'2)82).

Remark 4.8. — In the previous example, it is easy to show by a direct
calculation that the closure M,, of M, is the convex hull of the weight
{te1, tea} of the representation V(w;) considered (i.e. the interior of the
square with vertices {4e;, +es}). In general, one can show that M, is con-
tained in the convex hull of the weights of V' (k). The problem of determining,
for any dominant weight x, wether or not both sets coincide seems to us in-
teresting and not immediate.

4.3. Random paths of arbitrary length

With the previous convention, the product probability measure p®¢ on
B(7,.)®* satisfies
TZK*(W1(1)+-“+7U{(1)) T@nfwt(b)

TR ®m) =p(m)--plme) = Sﬁ(ry - SN(T)K

PP

Let (X¢)r>1 be a sequence of i.i.d. random variables with values in B(m,)
and law p = (pr)reB(x,); for any £ > 1 we thus obtain

P(X; =7) = pr for any 7 € B(m,) . (4.5)

Consider ¢ € P. The random path W starting at u is defined from the
probability space €2 with values in Pg by

W) =TI, W)t) =p+(X1®@ - @ Xe—1 @ Xy)(t) fort € [¢ —1,4].
For any integer £ > 1, we set Wy = W({). The sequence W = (Wy)e>1

defines a random walk starting at Wy = u whose increments are the weights
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of the representation V (k). The following proposition was established in [9,
Proposition 4.6] (we recall that the numbers K , are defined in §3.1).

PROPOSITION 4.9.

(1) For any 8,n € P, one gets

rrtn=>_
P(Wepr =8| We=n) = Kﬁ,ﬁ_nm'
(2) Consider \,u € Pt we have
Rt =X
P(Wy =\ Wy = pu,W(t) €C foranyt € [0,{]) = fﬁmw .

In particular

R

P(Wepr = A\ Wy =p, W(t) €C for any t € [(,£+1]) = my 5.0

4.4. The generalized Pitman transform

By Assertion (8) of Theorem 3.3, we know that B(7,)®* is contained in
Lminz. Therefore, if we consider a path n € B (7r,€)®€7 its connected compo-
nent B(n) is contained in Ly, z. Now, if n* € B(b) is such that & (n") = 0
for any i = 1,...,n, we should have Imn" C C by Assertion (3) of Propo-
sition 3.2. Assertion (3) of Theorem 3.3 thus implies that n” is the unique
highest weight path in B(n) = B(n"). Similarly, there is a unique lowest path
7, in B(n) such that fi(m) =0 for any ¢ = 1,...,n. This permits to define
the generalized Pitman transform on B(7,)®* as the map P which associates
with any 7 € B(m,)®’ the unique path P(n) € B(n) such that &(P(n)) =0
for any ¢ = 1,...,n. By definition, we have ImP (1) C C and P(n)(¢) € Py.
One can also define a dual Pitman transform £ which associates with any
n € B(m,)®* the unique path £ (1) € B(n) such that f;(£(n)) = 0 for any
i=1,...,n. By (3.4), we have in fact

E=1rPr.

As observed in [1] the path transformation P can be made more explicit
(recall we have assumed that g is finite-dimensional). Consider a simple re-
flection a. The Pitman transformation P, : B(w,)®* — B(7,.)®¢ associated
with « is defined by

Pa(n)(t) =n(t) —2 sér[loft]<n(8), W>a =n(t) — sér[})ft] (n(s),a")a  (4.6)

(07
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for any n € B(n,.)®" and any t € [0,4]. Also define the dual transform
E, =7rP,ron B (7r,,i)®£. One verifies easily that we have in fact

Ean)(t) =n(t) — inf (n(s),a’)a+ inf (n(s),a’)a. (4.7)
selt, 4] 5€[0,4]

Let wg be the maximal length element of W and fix a decomposition wg =

Siy -+ 8i, of wp as a product of reflections associated with simple roots.

PROPOSITION 4.10 ([1]). — For any path n € B(m,.)®*, we have
P) = Pay, = Pa, (n) and E(n) = Ea,, =+~ Eay, (0) - (4.8)
Moreover, P and € do not depend on the decomposition of wy chosen.

Remarks 4.11.

(1) Since P(n) corresponds to the highest weight vertex of the crystal
B(n), we have P2(n) =P (n).

(2) One easily verifies that each transformation P,, is continuous for the
topology of uniform convergence on the space of continuous maps
from [0, ¢] to R. Hence P is also continuous for this topology.

(3) Assume n € B(ny) C B(m,)®’ where 7, is the highest weight path
of B(n). Then n* = wy(ny) (the action of W is that of Theorem 3.3)
is the lowest weight path in B(n,). In this particular case, one can
show that we have in fact

fpl.a+1 Py (77)\) = Si,, " Si, (77/\) (4 9)
and &,y & (M) = Si,py S0 (1))
foranya=1,...,7—1.

Let W be the random path of §4.3. We define the random process H
setting
H=PW). (4.10)
For any ¢ > 1, we set Hy := H({). The following Theorem was established
in [9].
THEOREM 4.12.

(1) The random sequence H := (H;)g>1 is a Markov chain with transi-
tion matrix

IM(p, A) = TREH=AmA (4.11)

S (T)Su(7) o

where A\, € Py.
(2) Assume 1 € B(m,)®* is a highest weight path of weight \. Then

=28\ (1)

P(Wé = T]) = S,{(’T)e
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We shall also need the asymptotic behavior of the tensor product multi-
plicities established in [9].

THEOREM 4.13. — Assume m € D, (see (4.3)). For any u € P and any
sequence of dominant weights of the form A9 = ¢m + o(¢), we have

fio_
(1) lim ’\(;) T =177 for any vy € P.
{— 400 f)\(f)
(2) 1. ffi(‘z)/u 7/115 ( )
im —*— =1 7).
L—+oo f)\(z) B
COROLLARY 4.14. — Under the assumptions of the previous theorem,
we also have
0—to 1
lim 22 = v
L—~+o0 f)\([) TfeOK/SHU (7‘)

for any nonnegative integer €.

Proof. — We first consider the case where Eo = 1. By definition of the

tensor product multiplicities in (3.2) we have s = >, P, fisy but also
st =5, x st Exem f/\/KsA Therefore f{ = f ~1 for any ¢ > 1 and any
A€ Pp. We get
1
lim Lo = lim S = — (4.12)
totoo f i,  totoo f}\(z)/ 7788, (T)

by Assertion (2) of Theorem 4.13. Now observe that for any £y > 1 we have

£ £
hHo — Ho' fw)
fﬁ(@) fﬁ(zfﬁl f,\(é)
By using (4.12) each component of the previous product tends to rns =5
when /¢ tends to infinity which gives the desired limit. |

The previous theorem also implies that the drift 72 determines the proba-
bility distribution on B(m, ). More precisely, consider p and p’ two probability
distributions defined on B(w,) from 7 €]0,1[" and 7/ €]0, 1[*, respectively.

Set m = Zﬂ'EB(Tr mand m' = EWEB(ﬂK)p;ﬂ'.
PROPOSITION 4.15. — We have m = m’ if and only if T = 7’. Therefore,

the map which associates to any T €]0,1[™ the drift m € D, is a one-to-one
correspondence.

Proof. — Assume T = m’. By applying Assertion (1) of Theorem 4.13,
we get 77 = (7')7 for any v € P. Counsider i € {1,...,n}. For v = «;, we
obtain 7; = 7/. Therefore 7 = 7'. O
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5. Some Limit theorems for the Pitman process

5.1. The law of large numbers and the central limit theorem for

w

We start by establishing two classical limit theorems for W, deduced from
the law of large numbers and the central limit theorem for the random walk
W = We)es1 = (X1 + -+ X¢)es1. Recall that m = ZWGB(M)pWﬁ and
m = m(1). Write m®> for the random path such that

m®<(t) = fm +m(t — ¢) for any t > 0
where ¢ = |t].

Let I' = (I'; j)1<ijgn = tX, - X, be the common covariance matrix of
each random variable X,.

THEOREM 5.1. — Let W be a random path defined on (B(m,)®%>0,
p®Z=0) with drift path m. Then, we have

1
lim = sup |[W(t) —m®>(t)|| =0 almost surely.
£—+o0 £ te[0,€]

— @0
Furthermore, the family of random variables (VM) con-
>0

Vit
verges in law as t — 400 towards a centered Gaussian law N(0,T).
W(lt) — m®>(lt)
Vi
and £ > 1, the sequence of random processes (WO (1))r=1 converges to a
n-dimensional Brownian motion (Br(t))ogi<1 with covariance matriz T

More precisely, setting W (t) == forany 0 <t <1

Proof. — Fix £ > 1 and observe that

sup ||W(t) — m®>(t)|| = sup sup [W(t) — km —m(t — k)|

te[0,4] 0<E<t—1 te(k,k+1]
For any 0 < k < ¢ and t € [k, k + 1], we have W(t) = Wy, + Xp1(t — k) so
that

W(t) —m®®(t) = Wy, — km + (Xgq1(t — k) — m(t — k)) (5.1)
with sup [ Xpi(t— k) —m(t— k)| = sup [Xpss(t) = m(t)]| < +2L,
telk,k+1] te0,1]

since both paths in B(k) and m have length L, by Proposition 4.6. It readily
follows that

sup |[|W(t) = m®>(t)|| < sup Wi — km]|| +2L. (5.2)
te[0,4] 0<k<ge
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By the law of large number for the random walk W = (Wj),>1, one gets

kEI—iI-loc & IWy — kml| = 0 almost surely; this readily implies

1
lim — sup |[W(t) — m®>®(t)|| = 0 almost surely.
fL—+oo b te[0,€]

Let us now prove the central limit theorem; for any ¢ > 0, set k; := ||
and notice that decomposition (5.1) yields

W(t) - m®°°(t) o ﬁ Wkt — ktm th—i-l(t — kt) — m(t - kt)
R \/7 Tk Vi

By the central limit theorem in R™, one knows that the sequence of random

. Wi, — km
variables | ———
VEk

k
Gaussian law N(0,T'); on the other hand, one gets tl}I.P % = 1 and
X t—ky)—m(t—k
limsupH ko1 ( t) —m( t)”

t——+o0 \/i

using Slutsky’s theorem.

(5.3)

) converges in law as £ — 400 towards a centered
k>1

2L
< limsup — = 0, so one may conclude

t—+4o0 \/g

The convergence of the sequence (Wy(t))e>1 towards a Brownian motion
goes along the same line. One sets

_ W\_gtJ + (0t — I_EtJ)XLZtJ+1(1) — ltm
Vi

2
and observes that wa(t) - W<%)H < gl + X alle). - O

wO(t) : forall />1and 0 <t <1

5.2. The law of large numbers and the central limit theorem for H

To prove the law of large numbers and the central limit theorem for H,
we need the two following preparatory lemmas. Consider a simple root «
and a trajectory n € € such that 3 (n(¢),a") converges to a positive limit
when ¢ tends to infinity.

LEMMA 5.2. — There exists a nonnegative integer £y such that for any
L=l
inf (n(t),a") = inf ), aV).
onf n(®),a%) = inf (n(t),a”)
Proof. — Since 4(n(¢),a") converges to a positive limit, we have in par-

ticular that , lim (n(¢),a") = +oo. Consider ¢ > 0 and set £ = |¢]. We can
——+o0
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write by definition of n € , 77( ) = n(l) + w(t — £) where 7 is a path of
B(my). So (n(t),a") = (n(f),a) + (x(t — ) aV). Since m € B(m,), we have

[m(t = Ol <

where L is the common length of the paths in B(w,). So the possible
values of (n(t — ¢),a") are bounded. Since limy_, 1o (n(¢),a") = +oo, we
also get lim; o0 (n(t),a") = +oo. Recall that n(0) = 0. Therefore
infye(o,(n(t), @”) < 0. Since limy, 1 (n(t),a”) = 400 and the path 7 is
continuous, there should exist an integer £y such that inf,c(g 4 (n(t), a") =
infye(o,0](n(t), ") for any £ > L. O

LEMMA 5.3.

(1) Consider a simple root o and a trajectory n € € such that +(n(¢), ")
converges to a positive limit when ¢ tends to infinity. We have for
any simple root «

sup [ Pa(n)(t) —n(t)]| < +o0,
te[0,4o00]

in particular, §(Pa(n)(¢),") also converges to a positive limit.

(2) More generally, let o, ,--- ,cu,.,r > 1, be simple roots of g, and n a
path in Q satisfying lim;_, . o (n(t), a;ﬁ_} = +4o0 for 1 < j < r. Then
one has

sup |[|Pa,, -+ Pa,, (m)(t) = n(t)]| < +oo.
te[0,4o00[

Proof. — (1) By definition of the transform P, we have

[Pa()(t) = n(®)ll = | inf (n(s),a”)

te(0,t]
for any t > 0. By the previous lemma, there exists an integer ¢y such that
for any t > ¢,

[Pa(n)(t) = n®)] =

la”

inf (n(s), a¥)] ||

o[l =
s€1[0,40]

inf (n(s),a”)

[l
s€[0,t]

Since the infimum inf,cjo 4, (n(s),@") does not depend on ¢, we are done.
Now 3 (Pa(n(f)), ) and %(n(¢), ") admit the same limit.

(2) Consider a € {2,...,r — 1} and assume by induction that we have
sup || Pa, -+ Pay, (n)(t) = mEX(#)]| < +00. (5.4)
te[0,4o00[

We then deduce
lim 7<Paia < Pay. (n)(f),a;/kl) = (m, oziva4> >0. (5.5)
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This allows us to apply Lemma 5.3 with ' =P , - Pq,, (1) and a = a;, _,.
We get

sup “Pai I ,Pai,p (77) (t) - Paia e ,PCW, H < +00.
te[0,4+00[ “

By using (5.4), this gives

Sup [[Pa,, o Pa, @) —mE=@)| < 400 (56)

te[0,4+o00[ “
We thus have proved by induction that (5.6) holds for any a = 2,...,
r—1. ]

THEOREM 5.4. — Let W be a random path defined on Q = (B(m,)®%>0,
p®L=0) with drift path m and let H = P(W) be its Pitman transform. Assume
m € D,. Then we have

1
lim = sup |H(t) —m®>(

t)|| = 0 almost surely.
L—+o0 £ te[0,€] )H y

t) — m®>=(t
Furthermore, the family of random wvariables <7—l()m()) con-
t>0

Vit
verges in law as t — 400 towards a centered Gaussian law N(0,T).
Proof. — Recall we have P=P,, -+ Pa, by Proposition 4.10. Conse-
quently, by Theorem 5.1 and Lemma 5.3, the random variable H — W =
P(W) — W is finite almost surely. It follows that

lim sup} sup ||7'l m®l(t)”
£—>+00 14 t€[0,4]

1 1

< limsup — sup |[W(t) — ®| + hm sup —sup [|H(t) — W(t)|| =0
f—+o00 t€[0,4] — 400 4 t=>0

almost surely. To get the central limit theorem for the process H(t), we write

similarly

H(E) = mBl(E) _ W) —m®l(D) | HD) - W()

Vi Vi Vi
By Theorem 5.1, the first term in this decomposition satisfies the central
limit theorem; on the other hand the second one tends to 0 almost surely
and one concludes using Slutsky theorem. |

6. Harmonic functions on multiplicative graphs associated to a
central measure

Harmonic functions on the Young lattice are the key ingredients in the
study of the asymptotic representation theory of the symmetric group. In
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fact, it was shown by Kerov and Vershik that these harmonic functions
completely determine the asymptotic characters of the symmetric groups.
We refer the reader to [6] for a detailed review. The Young lattice is an
oriented graph with set of vertices the set of all partitions (each partition is
conveniently identified with its Young diagram). We have an arrow A — A
between the partitions A and A when A can be obtained by adding a box to
A. The Young lattice is an example of branching graph in the sense that its
structure reflects the branching rules between the representation theory of
the groups Sy and Sy41 with £ > 0. One can also consider harmonic functions
on other interesting graphs.

Here we focus on graphs defined from the weight lattice of g. These graphs
depend on a fixed k € P and are multiplicative in the sense that a positive
integer, equal to a tensor product multiplicity, is associated to each arrow.
We call them the multiplicative tensor graphs. We are going to associate a
Markov chain to each multiplicative tensor graph G. The aim of this section is
to determine the harmonic functions on G when this associated Markov chain
is assumed to have a drift. We will show this is equivalent to determine the
central probability measure on the subset Q¢ containing all the trajectories
which remain in C. When g = sl,,; and k = w; (that is V(k) = C"! is
the defining representation of sl,,11), G is the subgraph of the Young lattice
obtained by considering only the partitions with at most n + 1 parts and
we recover the harmonic functions as specializations of Schur polynomials.
Observe nevertheless that the definition of G is related to tensor products of
representations of sl,, ;1 and not to an induction procedure on the irreducible
representations of the symmetric group.

6.1. Multiplicative tensor graphs, harmonic functions and central
measures

So assume k € Py is fixed. We denote by G the oriented graph with set
of vertices the pairs (A, ) € Py X Zx( and arrows

mA -
(M) 3" (A 041)

with multiplicity mﬁ\\ﬁ when mﬁ\\,n > 0. In particular there is no arrows

between (), £) and (A, £+ 1) when m?, = 0.

Ezample 6.1. — Consider g = sp,,,. Then P = Z™ and P, can be
identified with the set of partitions with at most n parts. For k = w; the
graph G contains the arrow (A, £) = (A, £+ 1) with m} , = 1 if and only if
the Young diagram of A is obtained from that of A by adding or deleting one
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box. We have drawn below the connected component of (,0) up to £ < 3.
(0,0)
1
(L)1)

Observe that in the case g = sl,,41 and k = w1, we have mf\\’n =1 if and
only if of the Young diagram of A is obtained by adding one box to that of
A and mf\\yn = 0 otherwise. So in this very particular case, it is not useful to
keep the second component £ since it is equal to the rank of the partition A.
The vertices of G are simply the partitions with at most n parts (i.e. whose
Young diagram has at most n rows).

Now return to the general case. Our aim is now to relate the harmonic
functions on G and the central probability distributions on the set ¢ of
infinite trajectories with steps in B(m,) which remain in C. We will identify
the elements of P. X Zx as elements of the R-vector space Pr x R (recall
Pg = R™). For any ¢ > 0, set H* = {7 € B(n,)®" | Im7 C C}. Also if
A\ € Py, set H{ = {m € H* | wt(r) = A\}. Given m € H*, we denote by

Cﬂ:{WGQC |Hg(w):7r}

the cylinder defined by w. We have Cy = )¢. Each probability distribution
Q on Q¢ is determined by its values on the cylinders and we must have

> QCr) =1

TeH!

for any £ > 0.
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DEFINITION 6.2. — A central probability distribution on Q¢®) is a prob-
ability distribution Q on Q¢ such that
Q(Cr) = Q(Cx)
provided that wt(m) = wt(n') and 7,7’ have the same length.

Consider a central probability distribution Q on Q¢. For any £ > 1, we
have )0 Q(Cr) = 1, so it is possible to define a probability distribution
q on H* by setting ¢, = Q(Cy) for any m € H*. Since Q is central, we can
also define the function

. g — [0,1]
& { (A 0) — Q(Cr) (6.1)
where 7 is any path of H £, Now observe that
Cr = | | Cren -

neB(my)[Im(r@n)CC
This gives
Q(Cr) = > Q(Cron) - (6.2)
n€B () [Im(7@n)CC
Assume m € Hf. By Theorem 3.3, the cardinality of the set {n € B(w,) |
Im(r ®n) C C and wt(r @ n) = A} is equal to mﬁ\\ﬁ. Therefore, we get

(A0 = my oA L+1). (6.3)
A

This means that the function ¢ is harmonic on the multiplicative graph G.

Conversely, if ¢’ is harmonic on the multiplicative graph G, for any cylin-
der Cy; in Q¢ with 7 € HY, we set Q'(Cr) = ¢'(A, £). Then Q' is a probability
distribution on Q¢ since it verifies (6.2) and is clearly central. Therefore, a
central probability distribution on Q¢ is characterized by its associated har-
monic function on G defined by (6.1).

6.2. Harmonic function on a multiplicative tensor graph

Let Q be a central probability distribution on Q¢. Consider # =
M - Qm € Hf{ and 7% = M ® - @ My & Te41 € Hf\“. Since we
have the inclusion of events C . C C,, we get
Q(Cﬂ'#> _ (P(A7£ + 1)
Q(Cx) (A L)
(3) Alternatively, one can also consider central probability distributions M on the mul-

tiplicative graph G. The paths in C should then be replaced by the weighted paths in G
which slightly modifies the definition of central distributions (see [5]).

Q(Cﬂ'# ‘ Cﬂ') =

- 653 —



Cédric Lecouvey, Emmanuel Lesigne and Marc Peigné

where the last equality is by definition of the harmonic function ¢ (which
exists since Q is central). Let us emphasize that Q(Cr#) and Q(C) do not
depend on the paths 7 and 7# but only on their lengths and their ends A
and A. We then define a Markov chain Z = (Z;)>¢ from (Q¢, Q) with values
in G and starting at Zy = (u, ) € G by

Zy(w) = (u+w(l),l+ L) .

Its transition probabilities are given by

T4 ((\0), (A, £+ 1 ZQ Crr | Cr)

where 7 is any path in H f\ and the sum runs over all the paths 7# € Hfd'l
such that 7% = 7 ® my,1. Observe, the above sum does not depend on the
choice of 7 in H{ because Q is central. Since there are m} _ such pairs, we
get R ,
m)\’,{cp(A,Z +1)
Tz (A €), (A, £+ 1)) SO0

and by (6.3) Z = (Z¢)es0 is indeed a Markov chain. We then write
Q(u,e0)(Ze = (A, £)) for the probability that Z, = (A, £) when the initial
value is Zy = (u, £p). When Zy = (0,0), we simply write Q(Z, = (\,£)) =
Q0,0)(Ze = (A, 0)).

LEMMA 6.3. — For any u, A € Py and any integer {y > 1, we have

(6.4)

_ _ ple—to) PN 0)
Q(H,Zo)(ZZ—Eo - ()\,f)) - f)\/# ¢ (p(u7£0) f07' any 0> €0~
Proof. — By (6.4), the probability Q(, ¢,)(Ze—¢, = (X, £)) is equal to the

quotient (( z )) times the number of paths in C of length ¢ — ¢, starting at
u and endlng at A. The lemma thus follows from the fact that this number

is equal to f (6= ZO by Theorem 3.3. O

We will say that the family of Markov chains Z with transition proba-
bilities given by (6.4) and initial distributions of the form Zy = (u, %) € G
admits a drift @ € Pg when

lim Z£ = (m, 1) Q-almost surely
L—~o00

for any initial distributions Zy = (p, ) € G.

THEOREM 6.4. — Let Q be a central probability distribution on Q¢ such
that Z admits the drift m € D, (see (4.3)).

(1) The associated harmonic function ¢ on G satisfies p(u,ly) =
TS, (T)
740 S0 (r)

by m as prescribed by Proposition 4.15.

for any p € Py and any by > 0 where T is determined
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(2) The probability transitions (6.4) do not depend on £.
(3) For any ™ € H', we have Q(Cy) = T 25D 1 particular, Q is

no —lonsﬁo (1)
the unique central probability distribution on Q¢ such that Z admits

the drift m. We will denote it by Q.

Proof. — (1) Consider a sequence of random dominant weights of the
form A¥) = ¢m 4 o(¢). We get by using Lemma 6.3
(€—£o)
fww oL k) p(A\,0) [f x (A0, 0!
- 12 £ )
£ elulo) AT, bo) “
Zo Q)
_ Q(u,eo)(zéflo = ()‘(Z)a@) _ Q(u,fo)( /,Z;O = (z/\feoﬂ efzo))
Q(Ze = (\®, 0) Q% = (27 1)

Since Z admits the drift 7, we obtain

_A®
i Q(u fo)( eﬁ ;00 (é—eo’ é—éo)) _ 1 1
e Zy A 1
—too Q% = (o7,1)

This means that

f(f_)éo)

: AO

@(M?ZO) = lim 1

I+ oo fi(z)
Now by Theorem 4.13 and since m € D,, we can write
(£—£0) (£—2o) (£—£o) _
lim f (Z)/l" — : fA(e)/l" lim f)\(z) ’ _ T MSM(T)
(€ 0 ‘ tor Qf
fmeo f)\(l)’.> oo fi(e) °) oo fi(z)/.) T bo SHO (7—)

where 7 €]0,1[" is determined by the drift ™ as prescribed by Proposi-
tion 4.15. We thus obtain ¢(u, £y) = T HSu(r)

T80 (r)”

A
(2) We have Tz (A, ), (A, €+1)) = "85 00 — S0 peid-dpn
which does not depend on /.

(3) This follows from the fact that Q(C) = (A, ¢) for any 7 € H. O

K

Consider m € D,; and write 7 for the corresponding n-tuple in ]0, 1[™. Let
W be the random walk starting at 0 defined on P from « and 7 as in §4.3.

COROLLARY 6.5. — Let Q be a central probability distribution on Q¢
such that Z admits the drift m € D,. Then, the processes (Z;)¢ and
((P(W),£))e have the same law.
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Proof. — By the previous theorem, the transitions of the Markov chain

A
Z on G are given by Iz (A, £), (A, £+ 1)) = %Ae’fﬂ). By Theorem 4.12,
the transition matrix ITz thus coincides with the transition matrix of P (W)

as desired. O

Let P and Qg be the probability distributions associated to m (recall
m determines 7 €]0,1[") defined on the spaces Q and Q¢, respectively.

COROLLARY 6.6. — The Pitman transform P is a homomorphism of
probability spaces between (2, Pwm) and (Qc, Qmr), that is we have

Qm(Cr) = Pm(P1(Cr))

for any £ > 1 and any = € H.

Proof. — Assume 7 € H{. We have Qm(Cr) = p(A, () = %Sz((:)) By
definition of the generalized Pitman transform P, P~1(C;) = {w € Q |
P(ly(w)) = 7}, that is P=H(C,) is the set of all trajectories in © which
remain in the connected component B(w) C B(m,)®* for any ¢t € [0,/].
We thus have Pm(P~1(Cy)) = p®Y(B(r)) = TS by Assertion (2) of

TS (7)

Theorem 4.12. Therefore we get Pr(P~1(Cr)) = Qm(Cr) as desired. O

7. Isomorphism of dynamical systems

In this section, we first explain how the trajectories in €2 and ¢ can be
equipped with natural shifts S and J, respectively. We then prove that the
generalized Pitman transform P intertwines S and J. When g = sl,,,1 and
K = w1, we recover in particular some analogous results from [16].

7.1. The shift operator

Let S : Q — Q be the shift operator on €2 defined by
Sr)=8(m @mm3®- ) =(MmT3&...)

for any trajectory m = m @ mo ® 3 ® - -+ € €. Observe that S is measure
preserving for the probability distribution Pz. We now introduce the map
J 1 Q¢ — Q¢ defined by

J(m) =P oS(m)
for any trajectory m € Qc¢. Observe that S(7) does not belong to Q¢ in
general so we need to apply the Pitman transform P to ensure that .J takes
values in €¢.
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7.2. Isomorphism of dynamical systems

THEOREM 7.1.

(1) The Pitman transform is a factor map of dynamical systems, i.e.
the following diagram commutes:

Q 2 q

P P
QC 7> QC

(2) For any m € D, the transformation J : Q¢ — Q¢ is measure pre-
serving with respect to the (unique) central probability distribution
Q7 with drift m.

Proof. — (1) To prove this assertion, it suffices to establish that the above
diagram commutes on trajectories of any finite length ¢ > 0. So consider
T=m®Rm® - Qm € B(r,)® and set P(1) =7/ @75 @ --- @7, . We
have to prove that

Plm® - ®@m) =P(rf - Q7))

which means that both vertices 7y ® -+ ® 7, and 7r;' Q- ® 7@" belong to
the same connected component of B(m.)®~!. We know that P(r) is the
highest weight vertex of B(m). This implies that there exists a sequence of
root operators €;,,...,€; such that

RNy @@ =&, 6 (MM Q). (7.1)

By (3.6), we can define a subset X := {k € {1,...,r} such that é;, acts on
the first component of the tensor product é;,,, -+ & (11 @ Ta ® --- ®@ ™) }.
We thus obtain

71-2+®...®7‘-;: H €, (M2 ® - @)

which shows that mo®- - -®7, and 775“ Q- - '®7T2_ belong to the same connected
component of B(m,)®*~!. They thus have the same highest weight path as
desired.

(2) Let A C Q¢ be a Qmeasurable set. We have Q(J 1(4)) =
P(P~1(J71(A)) since P is a homomorphism. Using the fact that the
previous diagram commutes and S preserves P, we get Q(J!(4)) =
P(S~YP~1(A))) = P(P), so Q(J71(A)) = Q(A) since P is a homomor-
phism. (|
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8. Dual random path and the inverse Pitman transform

It is well known (see [15]) that the Pitman transform on the line is re-
versible. The aim of this paragraph is to establish that &, restricted to a
relevant set of infinite trajectories with measure 1, can be regarded as a
similar inverse for the generalized Pitman transform P. We assume in the
remaining of the paper that m € D,. This permits to define a random walk
W and a Markov chain H = P(W) as in Section 4. Since m is fixed, we
will denote for short by P and Q the probability distributions P7 and Qg
respectively.

8.1. Typical trajectories

Consider m € D,, and the associated distributions Pz and Qs defined
on 2 and (¢, respectively. We introduce the subsets of typical trajectories
QWP QP and QP as

QP = {r € Q] lim %(ﬂ(@),aX):(ﬁ,a;/>€R>0 Vi=1,...,n},

{—+o0
1
QY ={r e Q| lim —(n(l), o)) = (wo(m), ;) ERg Vi=1,...,n},
{—+o00 /
1
Q8P = {r€Qc| /lim —(r(0), o)) = (M, o)) €ERsg Vi=1,...,n}.
(—+oo ¢

By Theorems 5.1 and 5.4, we have
Pm(2%P) =1 and Qm (") =1.

We are going to see that the relevant Pitman inverse coincides with £ acting
on the trajectories of szp and we will show that £(#) is then a random
trajectory with drift wo(m) where wg is the longest element of the Weyl
group W.

8.2. An involution on the trajectories

We have seen that the reverse map r on paths defined in (3.4) flips the
actions of the operators é; and f; on any connected crystal B(m,) of highest
path m.. Nevertheless, we have

r(B(ms) # B(mx)
in general. So r(Q2) # Q. To overcome this difficulty we can replace our space

of trajectories € by the set L., of all infinite paths defined from the set £ of
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§3.2. But L, has not a probability space structure neither a simple algebraic
interpretation. Rather, it is interesting to give another definition of £ where
the involution r is replaced by the Lusztig involution ¢ which stabilizes B(7)
(see for example [10]). The longest element wy of the Weyl group W (which
is an involution) induces an involution * on the set of simple roots defined by
aq = —wp(a;) for any i = 1,...,n. Write 7/°% for the lowest weight vertex
of B(r,), that is 7/° is the unique vertex of B(m,) such that f;(7!°*) =0

for any ¢ = 1,...,n. The involution ¢ is first defined on the crystal B(r,) by

<)

Wme) =7 and o(fy, - fi, 7o) = Eix o Ep(m
for any sequence of crystal operators fil, ceey f;—r with » > 0. This means
that ¢ flips the orientation of the arrows of B(m,) and each label ¢ is changed
to i*. In particular, we have wt(c(7)) = wo(wt(w)) for any = € B(nw,). We
extend ¢ by linearity on the linear combinations of paths in B(m).

We next define the involution + on B(7,)®¢ by setting
U @ @mp) = (7)) ® -+ @ ()
for any 7 ® --- ® m; € B(m,)®% It then follows from (3.6) that for any
i=1,...,n we have
Lfit(m @ ®@mp) = &= (Mm ® - @) . (8.1)

Thus the involution ¢ flips the lowest and highest weight paths, reverses
the arrows and changes each label ¢ to i*. In particular, for any connected
component B(n) of B(m, )%, the set +(B(n)) is also a connected component
of B(m,)®". In addition, we have

wt(e(m ® - ®@ 7)) = wo(wt(m & -+ - ® mp)). (8.2)

Remark 8.1. — Observe that ¢ is very close to r. The crucial difference
is that the crystals ¢«(B(m,)) and B(w,) coincide whereas r(B(m,)) is not a
crystal in general.

Example 8.2. — We resume Example 4.7 and consider g = sp, and
k = wi. In this particular case we get wy = —id and ¢ = r on B(m,, ). We
then have «(m) = 7y and ¢(7m2) = m5. In the picture below we have drawn
the path n and ¢(n) where
n = 112111212111222121112221112122211,

t(n) = 112221211122211121222111212111211.

Here we simply write a € {2,1,1,2} instead of 7, and omit for short the
symbols ®.

The following proposition shows we can replace the involution r by ¢ in
the definition of the dual Pitman transform.
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| []
L]

Figure 8.1. The paths n (in red) and «(n) (in dashed read)

PROPOSITION 8.3. — We have
E=rPr=.P..

Proof. — Observe first that for any simple root «;, and any path n €
B(m,)®¢, we have by (8.1) €4, (1) = tPa,.t(n) because the action of &,, on
any path reduces to a product of operators ﬁ Since & = Euy -+ Ea,., We
get £ = 1Py, - Pa,.t. But Pop. -+ Po.. = Pao, - Pa, = P by Proposi-
tion 4.10 because wg = Sq,. * - Sq,. is also a minimal length decomposition
of wg. We therefore obtain £ = (Pt as desired. O

8.3. Dual random path

Let us define the probability distribution p* on B(w,) by setting

Tmfwowt(ﬂ')

Pr = Dum) = A for any 7 € B(my) (8.3)

and consider a random variable Y with values in B(w,) and probability
distribution p*. Set m* = E(Y), m* = m*(1) and D% = wo(Dy).
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LEMMA 8.4. — We have
(1) m" = u(m)
(2) m* = wo(m). In particular, ™ € Dy, if and only if m" € DL.

Proof. — By using that ¢ is an involution on B(w,), we get
m' = Z pLm = Z Pu(m)T =t Z Pumt(m) | = t(m)
TEB(my) TeB(m,) TEB(m,)

which proves Assertion (1). In particular, if we set m* = m*(1), we have
m* = wp(m) and Assertion (2) follows. O

Similarly, we may consider the probability measure (p*)®¢ on B(rw,)®*

defined by
Flr—wo (1 (1)+-7(1))

S, (1)t

_ T[lﬁ—wg(wt(b)) . @)

S, (1)t

(@) (m @ @m) =p'(m) - p(me) =

By the Kolmogorov extension theorem, the family of probability mesures
((p")®*), admits a unique extension P* := (p*)®%>0 to the space B(,)®%>0.
For any £ > 1, let Yy : B(m,)®%>0 — B(m,) be the canonical projection on
the ¢! coordinate; by construction, the variables Y7, Ys, - - - are independent
and identically distributed with the same law as Y. We denote by W* the
random path defined by

W) == Y3 (1) + Ya(1) -+ Yo (1) + Yo(t — £+ 1) for t € [0 — 1, 4.

Then W"* is defined on the probability space Q* = (B(m,)®%>0, P*); notice
that the set of trajectories of 2* is the same as the one of  but the proba-
bility P* is defined from p*. We have in particular

Pr(QP) = 1.

We also define the random walk W* = (W;),>1 such that W; = W*(¢)
for any ¢ > 1. Let H* be the random process H* =P(W") and define
H' = (H})gz1 such that H; = H*(¢) for any ¢ > 1. We then have (see [9,
Proposition 4.6))

(4) We now have two probability measures p®¢ and (p*)®¢ on B(m,)®¢. Observe that
for any event E C B(m.)®*, we get

(»)®(B) = p® («(E)). (8.4)
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THEOREM 8.5.
(1) For any 8,n € P, one has
Fr—wo(B—m)
Si(T)
(2) The random sequence H* is a Markov chain with the same law as
H, that is with transition matrix

PL(WZL+1 =p|Wy=mn)= Ky p—n

Sx(7) _
I ) = R+p—A, A
(/’I" ) SKI (T)S’u (T)T mﬂ,lﬂ
where \, u € Py.
(3) For any path m € H{,we have
. . TZH—AS T
P‘(H :W):P(H:ﬂ'):i‘g (T;\Z( )

8.4. Asymptotic behavior in a fixed component

Consider 7 € B(m,)®* and n € Q such that L (n(L), o)) converges to a
positive limit for any positive root «;,7 = 1,...n. For any L, set I, (n) = n,
so that we have iz, € B(m,)®L. Since 7 € B(7,)®*, the path n; ®7 is defined
on [0,¢ + L]. More precisely, we have n; ® 7(t) = nr(¢t) for t € [0, L[ and

n @m(t) =np(L)+n(t—L) fort € [L,¢+ LJ.
LEMMA 8.6. — With the previous notation, we get
P @m)=PnL) @m
for L sufficiently large.

Proof. — Recall that P=P, ---Pa, . One proves by induction that for
any s = 1,...,r, there exists a nonnegative integer Ls such that

Pai.+*Pa;, (N @) = Pa,_ - Pa,, () @7
for any L > Lg and Llim (Pa,, *++Pa,, (n)(L),a") = 400 for any simple

—+o0

root a. The lemma then follows by putting s = 1. O

Let H = (H¢)e>1 be a random process in Q¢ C  with distribution
Q7. Since H takes value in €2, we can write Hy; = 71 ® --- ® Ty for any
¢ > 1, where the random variable T; takes values in B(w,) for any ¢ > 1.
By Corollary 6.6, there exists a random process W with values in {2 and
distribution Pz such that H and P(W) coincide Pm-almost surely. Notice
that we also have W, = X; ® --- ® X, for any £ > 1, where X is a random
variable with values in B(7,) with the law defined in (4.5).
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PROPOSITION 8.7. — Ps-almost surely, the random variables Ty and X,
coincide for any large enough £.

Proof. — Consider a trajectory w € QWP. For any £ > 1 and set IT,(w) =
T ® - ®m. We can apply Lemma 8.6 to m ® - - - ® mp—1 ® 7y since we have
w € QWP Hence, for £ sufficiently large, we have
Pm®@ - @m_1@m) =Pm @ Q@m_1) ®mp.

We thus have limyyo(T; — X¢) = 0 on QWP. We are done since
Pm=(QWP) = 1. O

8.5. The transformations P and £ on infinite paths

The transformations P and & defined on B(m,)®* can be extended to
and thyp, respectively. For any 7 € 2 and any simple root «, set

Pa(n)(t) =n(t) — inf (1(s),a’)a and P(y) =Pa, - Pa, ().

s€0,t]

Similarly, for any 7 € Q and any simple root a such that lim;_, (n(t), a¥) =
+00, the path £,(n) such that

Ea(n)(t) = n(t) — Se[it{ljoo[<n(8), a)o+ Se[g}joo[<n(8), ')

for any t > 0 is well defined.

PROPOSITION 8.8. — Consider n in QFP. Then E(n) = Ea,, -+ Ea,. (0)
is well defined and belongs to Q*™YP.

Proof. — We proceed by induction and show that £(n) = &a,, -+ Ea,, (1)
is well-defined for any a = 1,...,r. It suffices to prove that

T (9(), ar) = +00 and T (€, - Ea, 1(1), 0a) = +00

for any a = 1,...7 — 1. We get limy_, o, (n(t), oo.) = 400 directly from the
definition of Q. Now for any a = 1,...,r — 1, and any integer £ > 0, we
have that & -+ &q; M(€) is the weight of the path II,(n). So we obtain
by (4.9)

FXig 1

(Coiypy = Cai M(0); @a) = (Sigyy -~ 8i,0(0), aa) = (0(0), 84, - 81, () -

Since wp is an involution, wy = $;, - -- $;, is also a minimal length decom-
position. By (3.1), we know that s; ---s;, ., () = « is a positive root. It
follows that

lim <77(€)> Sip " Sigy (aa» = lim <€0t7‘,a+1 to gairﬂ(gﬁ aa> = +o0.

{—00 {—00
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We finally get lim;_, o, (&,

QXigy1

Earys * Eary (10) = Eay,, -+ Ea, (n(O)|| with £= (2]

is bounded by the common length of the elementary paths of B(m,), uni-
formly in £. This proves that £(1) is well-defined. Since n € Q@'”, the path
ne = Iy(n) is of highest weight. Thus, the path E(n,) is of lowest weight.
Comparing their weights, we get £(n)(¢) = wo(n(€)) which implies that
E(n) € Qwp, O

o Eay; M(t), aq) = +00 because

Observe we have P(n) = limy_ 100 P(ne) and E(n) = limy— 100 E(Me)
where 1y = II;(n).

8.6. Composition of the transformations P and &

Consider 7 € B(m,)®%,n € QF®, and £ € Q*WP. For any positive integer
L, set HL(U) =1L and HL(&) = §L-
LEMMA 8.9. — With the above notation we have for L sufficiently large
(1) PE(m ®@nL) =7 Q@nr when ™ @ nr is a highest weight path,
(2) EP(r®&L) =m®@E(EL).

Proof. — (1) Since m ® iz is a highest weight path, £(7 ® nr) is the
lowest weight path of B(w ®ny,), the crystal associated to w ® . Therefore
PE(m ®@nL) = m @ ng is the highest weight path of B(m @ nr).

(2) Since & € QP we have for any i = 1,...,n, Llirf (¢r(L),a) =

—+o0
—00. We get by (8.2)
(e(€L)(L), o) = (wo(€L(L)), o) = (€L(L), wo(ey)) = —(€L(L), o)
for any i = 1,...,n. So Llirf (L(€r)(L),ef) = 400 for any i = 1,...,n.
— 400
Recall the ¢P = &1 and «£ = P by Lemma 8.3. We have the equivalences
Er®E) =mREEL) = 1E(r®&) = r@EEL))
— P(uL) ® () = P(u(€L)) @ ().
But the last equality holds by Lemma 8.6 for L sufficiently large. This proves
that E(r®¢&r) = m®E(&L) for L sufficiently large. Now, observe that 7 ® £,
and £(mR€r) = m1RE (L) both belong to the crystal B(m®&r). In this crystal
the transforms P and & return the highest and lowest paths, respectively.
Therefore, we have EP(r@&L) = EP(n@E(EL)). But m@E(EL) = E(m@&L)

is the lowest path of B(m ® £). This implies that EP(m ® 1) = 7 ® E(&L)
for L sufficiently large as desired. |
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THEOREM 8.10.
(1) For any n € Qéyp, we have PE(n) = 1.

(2) For any £ € QWP we have EP(£) = &.

Proof. — Consider a positive integer ¢. For any integer L > ¢ we can write
Iz (n) =y(n) @nr and M1 (€) = Hy(€) @ £ with iy and &f in B(m,)®L—¢,
Since 7 € Qéyp and £ € Q%P we have for any simple root «;,
li L). oY) = d U L),a)) = —o0.
Jim {no(L),e) = +oo and  lim {£r(L),af) = —oo
So by applying Lemma 8.9, we get for L sufficiently large (depending on ¢)

PE(IL(n)) = e(n) @ and  EP(IL(E)) = T (€) @ £(EL)

for any ¢ < L. This shows that PE(n) = n and EP(E) = & by taking the
limit when £ tends to infinity. O

Remark 8.11. — It is possible to state a slightly stronger statement of
the previous theorem where € is replaced by Lo, (see §8.2) in the definition
of QP and Q.

Write W* = Y; ® Y-+ the dual random path with drift (7). The
following theorem shows that the transformation £ defined on Qg can be
regarded as the inverse of the generalized Pitman transform P. Recall that
for both random trajectories W* and W, we have H = P(W) = P(W").

THEOREM 8.12. — Assume m € D,.. Then we have
(1) EPW") = W* Pt-almost surely,
(2) We have E(H) = Y1QYo®- - - where the sequence of random variables
(Ye)e>1 is i.i.d. and each variable Yy, € > 1, has law Y as defined
in (8.3).
(3) PE(H) = H Q-almost surely.

Proof. — (1) Write W* = ¥; ® Y3---. Since P*(Q'"P) = 1, we get
EP(W") = W* Pt-almost surely by Assertion (2) of Theorem 8.10. Since
POW') = H, we have E(H) = EP(W"). By Assertion (1), this means that
E(H) = W* which proves Assertion (2).

To obtain Assertion (3), it suffices to observe that PE(H) = H Q-almost
surely by Assertion (1) of Theorem 8.10 since we have Q(Qg®) = 1. O
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