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Abstract

A growing body of recent works have been devoted to the study of the favorite points of
various concrete Markov processes. We contribute to this subject by showing that for a large
class of recurrent strongly symmetric Markov processes, singletons are polar for the most visited
site(s).
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1 Introduction

Given a simple symmetric random walk S with Sy = 0, most visited sites (or favorite points)
= ={E1,E,,...} are defined as

n n
En:{xEZ: Zl{sj:x}:SUle{Si:y}}a Vn=20,1,....
j=1 VL =1

The process E = {Z,; n > 1} was first introduced and studied in ERDOS AND REVESz (1984)
who, amongst other things, showed that any element of Z,, satisfies Khintchine’s law of the it-
erated logarithm as n — oo. Subsequently, BASS AND GRIFFIN (1985) answered a question of
Erdés and Révész (1984) by proving that

lim inf |z| = +o0, a.s., (1.1)
nN—00 rezy,
In particular, from (1.1) one deduces the surprising fact that the favorite points of S are transient.
The mentioned results have spurred a good deal of recent activity in the subject; cf. SHI AND
ToTH (2000) for a recent survey. In this regard, we also mention a recent preprint of LIFSHITS
AND SHI (2001) where the precise rate of explosion in (1.1) is presented; this solves a long-standing
open problem in this area.
To solve the mentioned problem of Erdds and Révész, BASS AND GRIFFIN (1985) first approx-
imate =, by the most visited sites of a linear Brownian motion B with By = 0. Then, they derive
a continuous-time version of (1.1) by showing that almost surely, lim;_, inf ey, |x| = +00, where
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T denotes the most visited sites of B as defined by Ty = {z € R: £ = sup,eg {{}, Vt > 0. Here,
07 = fg d:(Bs) ds is Brownian local time. We refer the reader to REVUZ AND YOR (1991, Ch. VI)
for a pedagogic treatment of local times.

In general, if X is any recurrent Hunt process on some state space E, and with continuous local
times L, one defines its most visited sites (or favorite points) by

Vt:{xEE: Lf:supo}. (1.2)
yek

BAss ET AL (2000) have shown that when X is a symmetric stable process of index a > 1, and
E =R, its favorite points are transient, i.e., lim;_, inf ey, || = +00, a.s. This has been extended
to a larger class of Lévy processes by MARCUS (2000). Little is known about the other properties

of the favorite points of Markov processes.
We say that a given compact set K C F is polar for V, if

Po{3t>0: KNV, # 2} =0. (1.3)

Here, o € FE is some distinguished point that we hold fixed throughout, and Py is the law of X,
given that Xy = o. We are interested in knowing when K is polar for the favorite points of a
Markov process X. EISENBAUM (1997) has made progress toward this problem by showing that if
X is a symmetric stable process of index o > 1, then {0} is polar for V. Equivalently, all singletons
are polar for the most visited sites process. Here, we show that such a polarity result holds in
greater generality. To describe our result, consider

To =inf{t > 0: X; = o}. (1.4)
In this way, we define the kernel
g(z,y) =E ALY},  Vx,yeE. (1.5)

This is the potential kernel for the process X killed upon reaching {o}. Now, suppose that g is a
symmetric function. It is then possible to show that the function g defined in (1.5) is also positive
definite; cf. EISENBAUM (2002). As such, g is the covariance function of some centered Gaussian
process 1 = {n,; * € E} that we call the Gaussian process associated to X. For simplicity, we
introduce 1 on the same probability space as X and assume that X and 7 are independent. This
can always be done by considering product spaces in a standard way.

Since L is assumed to be continuous, so is n; c¢f. MARCUS AND ROSEN (1992, Th. 1). We
say that the associated process 1 has a local envelope at o, if there exists a nonrandom function
¢ : E— Ry, and a countable sequence {xy},>1 C E, such that

(LE-I) lim,,—, @, = 0, whereas 0 = p(0) < ¢(x,) for all n > 1; and

Nzrn _
P(zn)

(LE-II) with probability one, limsup,,_,,

Remark 1.1 Roughly speaking, n has a local envelope at o if it satisfies a kind of law of the
iterated logarithm at o, at least along a given subsequence. For example, consider £ = R, o = 0.
Then, if n were Brownian motion, it would have a local envelope at o along the sequence x,, = 27"
with p(r) = \/2z|Inz|. It would also have a local envelope at o along the sequence x,, = n~! with

o(z) = \/2z|In|In(z)||. O



Remark 1.2 The existence of a local envelope is not a trivial condition, as can be seen by
considering 1, = zZ (x € R = FE), where Z is a standard normal variate. [It can be shown that
the latter process 7 is associated to a symmetric diffusion.] O

The main result of this paper is

Theorem 1.3 Let n = {n,; = € E} be the Gaussian process associated to X and suppose that
Po-a.s., n has a local envelope at o. Then, o is polar for V.

Showing that n has a local envelope is tantamount to verifying a local law of the iterated
logarithm for 7. As such, we can find a sufficient condition, as the following shows.

Proposition 1.4 Suppose there exist x1,x9,... € E such that lim,_, x, = 0 and
lim (In k)% sup 9(@n; Tm) r = 0.
ko0 n,meN: [g(xm xn) g(xma xm)] 2

[n—m|>k
Then, o is polar for V.

This will show that for a large class of Lévy processes, singletons are polar for the most visited
sites process; see Theorem 5.2 below. Such Lévy processes include symmetric stable processes of
index « > 1 on R.

To conclude the introduction, let us mention that we have not succeeded in resolving the
following question that is motivated by a suggestion of an anonymous referee.

Open Problem 1.5 Are there recurrent Markov processes with local times, whose g-function is
symmetric, and such that o is not polar for the most visited site? More specifically, is there a linear,
symmetric, and recurrent Lévy process X, such that X possesses local times, and 0 is non-polar
for the most visited sites? O
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2 The Associated Gaussian Process

The Gaussian process associated to X (in the sense of Theorem 1.3) is the process that naturally
arises in the Dynkin’s isomorphism theorem and its variants. We begin by introducing some
notation, all the time remembering that o € F is held fixed. Throughout, 7 = {7(¢); ¢ > 0} stands
for the inverse local time process of X at o, defined as

T(t) =inf {¢t >0: LY > t}, vt > 0. (2.1)

According to EISENBAUM ET AL (2000, Th.1.1), for any cylinder function F : E®+ — R, , and for
all ¢ > 0,

Bo {F(L3 ) +370) } = Eo {F(3(ne + V21)*) }. (2:2)
[To be precise, EISENBAUM ET AL (2000) verifies this under the extra condition of strong symmetry
of X. However, this result continues to hold as long as the function g is symmetric; cf. EISENBAUM



(2002).] This is a case of an isomorphism theorem relating local times of Markov processes to
Gaussian processes. An important consequence of this isomorphism theorem is that x — 1, has
a continuous modification, which we continue to write as 7. This has been alluded to in §1 and
is equivalent to, Eq. (2.2) and the continuity of (t,z) — Lf; cf. MARCUS AND ROSEN (1992, p.
1664) for an argument in a similar setting.

A key step in our proof of Theorem 1.3 is a weak convergence result that may be of independent
interest. For all A > 0, we define the stochastic process Y\ = {Y)(z,t); x € E, t > 0} as

Yalw,t) = A72 [LZ,) — A]. (2.3)

We are interested in deriving asymptotic results for the process Yy, as A — 4o00. In order to properly
describe these asymptotics, we introduce the spaces on which various modes of weak convergence
shall take place.

For any compact K C E and for each fixed T" > 0, let Dp(C(K)) denote the Skorohod space
of cadlag functions f : [0,7] — C(K) with f(0) = 0. Here, C(K) denotes the space of all real
continuous functions on K, and is endowed with the compact-open topology, i.e., the topology of
uniform convergence. We also endow Dp(C(K)) with the corresponding Skorohod topology; see
ETHIER AND KURTZ (1986; Ch. 3) for details. Weak convergence on Dr(C(K)) is denoted by

w, whereas weak convergence in C(K) is denoted by o)

It is important to recognize that K x T' 5 (z,t) — Y)(x,t) is a process in Dp(C(K)) for any
compact K C E. That is, t — Y)(z,t) is cadlag, whereas K > = — Y)(z,t) is in C(K).

C
Theorem 2.1 Fix some T > 0 and a compact K C E. Then, as A — +oo, Y,\w\/iG,
where G = {(G¢(z); x € E, t > 0} is a centered Gaussian process with the following covariance

function:
E{G(2)Gs(y)} = (s A1) g(x,y), 5,120, 2,y € E.

Remark 2.2 Note that for each fixed z, t — Gy(x) is a Brownian motion with infinitesimal
variance g(z,z). The latter is finite, due to the existence of local times; cf. GETOOR AND KESTEN
(1972), for instance. On the other hand, for each fixed ¢, x — Gy(z) has the same finite dimensional

distributions as the Gaussian process x — t*%nx, where 7 is the Gaussian process associated to X.
O

Remark 2.3 It is not hard to show that G has a continuous modification. Indeed, according the
previous remark, z — Gi(x) is continuous a.s. for each t > 0. Thus, by the general theory of
Gaussian processes, this alone implies that E{sup,cx |Gi(2)|P} < 400 for any compact K C E,
and for all p > 0; cf. Borell’s inequality in Adler (1990, Th. 2.1).

By Remark 2.2, ¢t — G} is Brownian motion. Combined with the preceeding paragraph, this
shows that ¢ — Gy is a Brownian motion on the space of continuous function on E. In particular,
standard estimates show that for s,¢ > 0, and for all compact sets K in F,

p
E{sup |Gi(z) — Gs(2)|P} < Cp k[t — 5|2,
zeK
where p > 2 and (), i is a finite constant that depends on K and p only. By Kolmogorov’s
continuity theorem, the asserted continuity of G follows. See REvuz AND YOR (1991, Th. 2.1) for
an appropriate version of Kolmogorov’s theorem. O



Before proving Theorem 2.1, we mention, without proof, a lemma on Lévy processes that is
both elementary and well-known.

Lemma 2.4 Suppose that for each 0 < X\ < +oo, Zy = {Z)\(t); t > 0} is a Lévy process on

Dr(C(K)), where T > 0 and K is a compact subset of E. If for all t > 0, Z,\(t)c(—KzZoo(t), as

A — 400, then, as A — +00, the finite dimensional distributions of Zy converge to those of Zn.

We now prove Theorem 2.1.

Proof of Theorem 2.1 By Eq. (2.2), for any t > 0,
d
(L2 + 42w € B} {30+ V2A% @ € B},

d
where @) denotes the equality of finite-dimensional distributions. Hence,

{YA(:c,t) n 2775 ze E}@{ 77; (ne + 2V2)); x € E} (2.4)

1 1
2 2

Clearly, as A — 400, (7,2 + )\7%77) converges weakly in C(K) x C(K) to (n,2). Consequently, for
any fixed t > 0, as A\ — +0o0,

Yale,t) Va1,
By Remark 2.2, for each £ > 0

C
Ya(e,t) 282G, o). (2.5)
Furthermore, for every fixed A > 0, {L;(At); t > 0} is a Lévy process and for all t > 0, K > =

Lf( M) is in C'(K). Consequently, by Lemma 2.4, we know that the finite dimensional distributions
of {Y)(e,t);t > 0} converge to those of {v/2Gy(e);t > 0}.

In view of Eq. (2.8) and ETHIER AND KURTZ (1986, Th. 2.5, p. 167, Ch. 4), {Y)(e,);t > 0}
converges in law to a Markov process. The previous remark shows that this Markov process has
the same law as {1/2Gy(e);t > 0}, from which our theorem follows. O

3 Proof of Theorem 1.3

Henceforth, n denotes the Gaussian process associated to X. Our proof of Theorem 1.3 rests on
the following technical result.

Proposition 3.1 Suppose n has a deterministic envelope at o € E. Then, for all compact K C FE
that contain o,

Po{3t > 0: sup G¢(z) <0} =0.
zeK

Proof We borrow an idea of WALSH (1986, p. 280) for this proof. Throughout, F = {Fy; t > 0}
denotes the right continuous augmented filtration of the infinite-dimensional, C(K)-valued process
t — Gy, where the z-variable is restricted to some fixed compact set K C E that includes the point
0.

By Remark 2.2, 3G (restricted to K) has the same law as 7 (also restricted to K) for every
t > 0. Consequently, Fubini’s theorem and the existence of an envelope, together imply the existence



of a sequence {z,}n>1 converging to o, and a function ¢ with p(0) = 0 < ¢(x,), such that with
probability one,

lim sup Gt((xn)) =1, for almost every t > 0. (3.1)
n—oo P\ITn

Suppose that there exists a nonrandom 6 € (0, 1), such that with positive probability,

G
Jt>0: lim sup Gilan) < (1 -0Vt (3.2)
n—oo  P(Tn)
Thanks to progressive measurability, and thanks to the section theorem, for any ¢ > 0, we can find
an F-stopping time 7, such that (i) with probability at least €, {0 < 7 < +o0} agrees with the
collection of all w for which (3.2) holds; and (ii) on {0 < 7 < oo},

lim sup G- (@n)
n—oo  P(Tn)

< (1 -0V

see DELLACHERIE AND MEYER (1975, Th. 44) for the section theorem. Our goal is to show that
Po{0 < 7 < +00} = 0. (3.3)

Since € > 0 is arbitrary, this would prove our theorem.
By the strong Markov property, on {0 < 7 < oo}, t — G-y — G is a copy of G that is also
independent of F;. Thus, on {0 < 7 < oo},

lim sup M < (1 _ 5)\/;_'_ lim sup G7—+t($n) - Gr(xn) )

n—00 () n—00 (P(xn)

Hence, thanks to (3.1), on {0 < 7 < oo},

lim sup Creilan) < (1= 8)VT+ V4, for almost every ¢ > 0.

n—00 o(Tn)

On the other hand, note the real-variable inequality:
I=-OVitr>(1-6Vr+Vi, Yo<t<($)’r

In particular, on {0 < 7 < oo},

G
lim sup M < (1 — %)\/t + T, on a t-set of positive Lebesgue measure.
n—oo  ¢(Tn)

Since 0 € (0, 1), this would contradict (3.1) unless Eq. (3.3) holds. O
We have established the requisite results for our proof of Theorem 1.3.

Proof of Theorem 1.3 Fix p, T > 0 and a compact K C F, and consider the measurable set

Cu= {w €Dr(C(K)): He[0,T]: we [Ql(t) U QQ(t)] N [Q3(t) U Q4(t)] }, where
Q1(t) = {w € Dr(C(K)) : sg}gw(m,t) <0}
Q2(t) = {w € Dr(C(K)) : sg}gw(m,t—) <0}

Qs(t) = {w € Dr(C(K)) : inf w(x,t) < —p}

Qu(t) = {w € Dr(C(K)) : inf ww,t-) < —p}.



Since C,(t) is closed in Dp(C(K)), thanks to Theorem 2.1, and by properties of weak convergence,

limsupIP’o{Y)\ S Cu} < Po{ﬂG € Cu}

A—00

SPo{3te[0.T]: V2Gi € Qi(t) N Qs(t)},
since G is continuous; cf. Remark 2.3. By Proposition 3.1,
Po{3t € (0,T]: V2G; € Q1(t) N Qs(t)} = 0.

On the other hand, since Gy(e) = 0, and since p > 0,

Po{V2Go € Q3(0)} = 0.
Consequently, we have shown that

Jim Po{Yy € C,} =0. (3.4)

Recalling Eq. (1.2), define

VE ={z e E: L} =sup L}}.
yeK

Then, thanks to Eq. (3.4),

{ [ 3tel0,7]: [oe VX, oroeVX, ] and ] } _o.

lim P
T e infyex Ya(z,t) < —por infyer Ya(z,t—) < —p

Since Y)(z,0) = 0 for all z € E, and since p > 0, this shows that

3t e (0,7): [oeVE,, oroe VX, |]and

lim P, =0. 3.5
Moo { [infpex Ya(z,t) < —por infyex Ya(z,t—) < —p } (3:5)

The difference between this and the previous display is in the fact that the closed interval [0,T7] is
now replaced with the half-open interval (0,7"]. Next, consider the set B, C Dy (C(K)), defined by

B, = {w € Dp(C(K)): Vte (0,7, in[f(w(x,t) < —p or in}f{w(w,t—) < —p}. (3.6)
TE T€

We propose to show that
lim liminf Po{Y) € B,} = 1. (3.7)
p—0 A—oo

This would imply the theorem as we argue next. Indeed, Eq.’s (3.5) and (3.7) combine to show
that
Jim Po{3t € (0,7]: o€ Vi oroe Vi, 1 =0

As a result,
Po{3r>0: L2, = sup L,y or LY, ) =sup LT, } =0. (3.8)
zeK zeK
Now, let us suppose, to the contrary, that there exists a (random) t > 0 such that sup,cx L{ = LP,
and set LY = ¢. Then, by the continuity of local times and using the inequality 7({—) < t < 7(¢),
we obtain

{ < sup Lg(g_) <sup L{ = /.
reK reK



In particular, we would have £ = sup,¢j L7 ,_), which would contradict Eq. (3.8) unless

Po{3t >0: LY =sup LY} = 0. (3.9)
zeK

Since F is assumed to be o-compact, we can choose compact sets K1 C Ky C --- that exhaust E.
On the other hand, by the right-continuity of ¢t — X3, for every m > 0,

lim Po{3t € [0,m]: sup L} <supLi} =0.
n—oo zeK, yeE

In conjunction with Eq. (3.9), this easily yields our theorem. Thus, it suffices to demonstrate (3.7).
For any p > 0,

BE C{weDr(C(K)): 3t € (0,T), inf w(z,t) > —p and in}f(w(x,t—) > —p}

zeK TE
- : i > — i ) > -
C {w e Dr(C(K)): 3t € (0,T), ;g}f{w(w,t) > —2u and xlg}f(w(x,t ) > —2u}
—A,.

Since A, is closed, Theorem 2.1 implies that

limsupPo{Yy € B,} < Po{V2G € A,}

A—00
=Po{3t € (0,T] : inf Gy(z) > —V2pu},
reK
since by Remark 2.3, GG is continuous. In particular,

lim sup lim sup Po{Y) € BEL} <P,{3t € (0,7T] : in}f{ Gi(z) >0} =0,
re

n—0 A—00

thanks to Proposition 3.1. This demonstrates (3.7) and completes our proof. O

4 Proof of Proposition 1.4

Proposition 1.4 is an immediate consequence of Theorem 1.3, and the following refinement /variant
of ARCONES (1995, Lemma 2.1).

Lemma 4.1 Suppose £1,E&a,. .. are jointly standard Gaussian variates, and assume that
lim (Ink)z  sup |E{&.&m}| = 0. (4.1)
k—o0 n,meZ:
[m—n|>k

Then, limsup,,_, ., (21n n)féfn =1, a.s.

Proof Throughout, we write for all z € R, ®(z) = P{&; > 2}, and recall Mill’s ratios, viz.,

1— 272 _
ST 2 < P(r) < e 2 Wr > 1. (4.2)

TV 2T TV 2T

see SHORACK AND WELLNER (1986, p. 850), for the latter, for instance.



As usual, one proves such a result in two steps. The first step is completely standard. Indeed,
by Eq. (4.2), for any n,9 > 1, P{¢, > v20Inn} < n~?, which sums in n. Thus, the Borel-
Cantelli lemma shows us that a.s., limsup,,(21n n)_%gn < ¥, for any ¢ > 1. Choose ¥ | 1 along a
rational sequence to deduce that limsup,,(21n n)_%fn < 1, a.s. The second half proves the converse
inequality. This is where the correlation condition (4.1) enters the picture.

Choose ¥ € (0,1), and note that, thanks to Eq. (4.2), there exist constants, ¢; and ¢y, such
that for all N > 2,

N
a N (nN)"2 < Z P{&, > V20Inn} < N (In N)z. (4.3)

In particular, since ¢ € (0, 1), the above sum goes to infinity as N — oo. In light of the Paley—
Zygmund inequality, it suffices to show that

2
as N — oo. (4.4)

N N
B | 1o vamm V<o) B > 1)

We follow KHOSHNEVISAN AND SHI (2000) to estimate the above. Indeed, for any a,b > 0, and
writing pp m = E{&,&n} for the correlation,

2% 4+ y? — 2ppmry

.
S ) oo (- e

P{fn > ayfm > b}

- 4p¢,m)

2, .2
exp 7(@“ + y°) ) dx dy,
2w,/1—pnm/ / 2(1 = p3 ) )

where p;},, = max(ppm,0). A change of variables yields the following, as long as p;f,, < T

V1= Phm 1—dptm ) - 1—4p;t
P{§n>a,§m>b}§7¢<a ﬂ)@(b 1_7”2’””> (4.5)

1-— 4p¢,m 1-

| /\

pn,m

Eq. (4.4) follows from Eq.’s (4.1), (4.3), and (4.5), and a few lengthy computations. We will omit
the details, as they follow similar ideas used in the second moment calculations of KHOSHNEVISAN
AND SHI (2000). O

5 Symmetric Lévy Processes

In this section, we verify the condition of Proposition 1.4 in case X is a symmetric Lévy process on
E =R We will write 0 for the distinguished point o, as it makes sense to do so, and assume that

/1 \IJ(§)<+OO whereas /Ow——koo, (5.1)

where W is the Lévy exponent of X. That is, E{e®¥Xt} = ¢ *¥(). The convergence of the first
integral in (5.1) is equivalent to the existence of local times (KESTEN 1969, Th. 2), while the
divergence of the second integral is equivalent to recurrence (PORT AND STONE 1971, Th. 16.2).
We also assume that the local times are continuous; see (BARLOW 1988; MARCUS AND ROSEN



1992) for an analytical condition in terms of ¥ that is equivalent to the mentioned continuity of
local times. We recall the potential kernel for the recurrent process X is defined as

1 [ 1—cos(xzA)
=— —————=d)\ Ve e R; 5.2
ow) = 1 [T, VeeR (5.2
cf. (BERTOIN 1996; SATO 1999). Then, it is well-known that
g(xvy) - CL(.CI?) + a(y) - CL(.CI? - y)v Vr,y € R (53)

This identity can be found in (BARLOW 1988; EISENBAUM ET AL 1999; GETOOR AND KESTEN
1972); see also (BERTOIN 1996; SATO 1999) for pedagogical treatments.

5.1 Symmetric Stable Processes

First, consider X to be a symmetric stable process on £ = R with index a € (1,2]. We note that
Eq. (5.1) holding, so that X is both recurrent and has local times. Moreover, according to BOYLAN
(1964), X has continuous local times. Thus, all conditions of Theorem 1.3 are verified. In this case,
we have

Theorem 5.1 (Eisenbaum 1997) If X is a symmetric stable process of index o € (1,2], any
x € R is polar for the most visited sites.

This was shown by different arguments. We now show how this result follows from our The-
orem 1.3 (via Proposition 1.4), and also use this opportunity to fill a small gap in the proof of
E1SENBAUM (1997).

Proof We begin by computing the potential a defined in (5.2). Recall that ¥(\) = x|A|* for
some x > 0. Consequently,
a(x) = colz|* (5.4)

where ¢ = (x7) 7' 57 A7?[1 — cos(A)] dA. On the other hand,

aly) oo —n)| < = [ |cos(Ay) = cos(Ay — )]

TX A%
yo—1 o [cos(¢) — cos(¢(1 — %))‘
_ d
TX /0 - ‘
2ya71 oo C;(%) /\ 1
dc.
< H /0 o %

In the last step, we have used the inequality, | cos(w)—cos(z)| < 2{|w—z|A1}, valid for all w, z € R.
Consequently, we obtain
Ve A
a(y) — alw —y)l < Cay* ™ (0) (5.5)
where C,, = %{(2 —a) t + (a—1)71}. We can combine Eq.’s (5.3), (5.4) and (5.5) to obtain the
following: for all 0 <z <y < 1,

sry) 1ol | Jel) —ate ) y
l9(z,2)g(y,y)]2 SQ(“ y)) T a(x)a(y) (55)
<a(3) T



where ¢, = (14 C;!). We apply this with z = z,, and y = ,,, where z, = 27¢ (£ > 2) to see
that for all k£ > 1,

sup 9(zp, xm) < CIaQ_M
mn€Z 1 [G(Tn, Tyn) g (T, Tm)]2
|m—n|>k
Since this is o((In k)_%) as k — oo, the asserted result follows from Proposition 1.4. O

5.2 An Extension

Thanks to Theorem 1.3 and Proposition 1.4, Theorem 5.1 can be extended in various directions.
We will outline one possibility next.
Suppose X has a Lévy exponent of form

(&) = lgl*rael),  veekR, (5.7)

where o € (1,2), f: Ry — (0,00) is a nondecreasing continuous function such that
1
Je € (0,2 — a) such that  +— 2°f(=) is also nondecreasing. (5.8)
x

It is not hard to check that Eq. (5.1) holds for such an X, viz.,
/OO dA < 1 /OO dA .
— — 0.
1 Af) T M) S A

[ Y
o AYf(AN) T (1) Jo A .

Thus, Eq. (5.1) holds, as asserted. We then have

On the other hand,

Theorem 5.2 Suppose X is a symmetric Lévy process that satisfies the above conditions. Then,
it has continuous local times, and any singleton is polar for V.

Proof The central assertion of this theorem is the polarity of singletons. Assuming that local
times are continuous, for the time being, we will prove this assertion first. Continuity of local times
is deferred to the end of this demonstration.

We begin with an estimate for the growth of the potential kernel a near 0; cf. (5.2). Throughout,
we use the following representation that is obtained from (5.2) by a change of variables:

zob %01 —cos(€)
a(r) = /0 TR (5.9)

Clearly, whenever x > 0,

zo1 11—COS(C) E
o)z [ ez e
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where ¢j o = 77} fol (™[l — cos(¢)] d¢. On the other hand, we can also write

xafl

a(x) = - (J1 + J2), where

B 1l—cos(C) 0 [ 1—=cos(()
oI o

We estimate J; and Jo in reverse order. Since f is nondecreasing,

c
JQSﬂ

F(z)
where ¢34 = [°¢(~*d(. On the other hand, since 1 — cos(|¢]) < ¢,
< /1 (2 "
—Jo xfsfe(%) ’

where f.(r) = r°f(2). Since f. is nondecreasing, whenever ¢ € (0,1), fe(§) = fe(). Thus,

C
&h,< 3,a

— 1 )

f(z)
where c3 o = fol (277> d( is a finite constant since 0 < &€ < 1 < a < 2. We summarize our efforts,
thus far, as follows: for all x > 0,

a—1 xa—l

<a(z) < Cyq

(z) ~ F(3)
where C1 o = c1o7m 1, and Ca 4 = 7 Heoq + €3,0]. Next, we estimate a(y) —a(y — z) for 0 < z <
y < 1. By (5.2),

8

CLa

(5.10)

S~

la(y) — a(z —y)| < 1 /Ooo | cos(Ay) ;a‘;)(s)(\;\(y —))| d\

_ yo! /00 | cos(¢) — cos(C[1 — %])
0 ¢f (%)

To this, we apply the inequality | cos(w) — cos(z)| < 2[|z —w| A 1], valid for all z,w € R, and deduce

dc.

™

a—1

2y

d¢ = [Il—l-fg], (5.11)

la(y) — a(z — y)| <

gyo-t o (F) A1
-~ ¢/ (5)

where I} = Oy/x(~ ) and Iy = fyo/ox( -+). Clearly,

y/e (1-a g y/z (l-a-c g
=G SO
y/z fl-a—e 1—¢ y/x
< S =0) fé)/o I
:.__;L___(E)“*I 2 . (5.12)

2—a—c\y f(x)
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On the other hand,

1 /zye-1 1
::57:7[(5) 10}

T
Combining this with Eq.’s (5.12) and (5.11), we obtain the following: for all 0 < z <y < 1,
xa—l
la(y) — a(z —y)| < C3.0 —77v>
f(z)
where C3 = 2{(a — 1)1 + (2 — a — €)~'}. Now, we verify the condition on Proposition 1.4 by
estimating the correlation ratio: whenever 0 < x <y < 1,

(5.13)

g(x,y) < 1 a(x) 3 X la(y) —a(y — z)| cf. Eq. (5.6))
lg(z, 2)g(y,y)]2 ~ 2 (a<y>) 2la()a(y)]2 o o 00
ox)
< Cla ¢(y)7 (5.14)

where Cy o = 2{(Co.0/C1.0)7+(C3,0/C1a)}, and ¢(z) = {2271/ f(1)}2. Now, ¢ is a nondecreasing
continuous function, such that for all z € (0,1), |¢(z)]* < 27 1/f(1) — 0, as * — 0. Hence,
lim,, o 2, = 0, where x, is defined by ¢(z,) = 27", for all n sufficiently large, and otherwise
chosen arbitrarily in (0,1). Moreover, thanks to Eq. (5.14),

sup g(xnaxm) . S C4,a2_k — 0((1n k.)_%)’ (as k — OO)
TLHG%JQ[g(wn,wn)gtmnaxnﬂ]i

Proposition 1.4, then, shows that 0 is polar for the favorite points. The Markov property, and the
latter fact, together imply the important part of Theorem 5.2. We now complete our argument by
verifying that local times are continuous in this case.

We recall from (BARLOW AND HAWKES 1985; MARCUS AND ROSEN 1992), that a sufficient
condition for the continuity of local times is that [y, /InNy(r)dr < +oo, where Ny is the metric
entropy of a compact set (say [0,1]) in the pseudo-metric described by d(z,y) = /E{(n. — ny)*}.
That is, Ny(r) denotes the smallest number of d-balls of radius < r, needed to cover [0,1] (say).
Simple computations reveal that d(z,y) = g(z,x) + 9(y,y) — 2¢9(z,y). Using Eq. (5.10), we can see
that d(x,y) = 2a(x — y). Consequently, by Eq. (5.10),

d(z,y) < 2Cs0lé(jx —yl)I*,  Va,y € [0,1].
We have already seen that |¢(r)|?> < r®~1/f(1) for all » € (0,1]. This yields
20 o
(1)

This shows that for all » € (0,1], Ng(r) < M(r), where the latter is the number of ordinary
1

(Euclidean) intervals of length < gro-1, needed to cover [0, 1], where ¢ = {f(l)/2Cgva}ﬁ. As

1
r — 0%, M(r) ~ ¢ 'r~a-1, which shows the existence of some constant K, such that

1 1 1
/2 VInNy(r) dr < /2 VIn M(r)dr < K/2 |lnr|% dr < 400,
0 0 0

as was claimed. O

d(z,y) < |l —y|* 7, Vx,y € [0,1].
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