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The Liouville property and random walks on
topological groups

Friedrich Martin Schneider and Andreas Thom

Abstract. We study harmonic functions and Poisson boundaries for Borel probability measures
on general (i.e., not necessarily locally compact) topological groups, and we prove that a second-
countable topological group is amenable if and only if it admits a fully supported, regular Borel
probability measure with trivial Poisson boundary. This generalizes work of Kaimanovich—
Vershik and Rosenblatt, confirms a general topological version of Furstenberg’s conjecture,
and entails a characterization of the amenability of isometry groups in terms of the Liouville
property for induced actions. Moreover, our result has non-trivial consequences concerning
Liouville actions of discrete groups on countable sets.

Mathematics Subject Classification (2010). 22A10, 22D40, 43A07.

Keywords. Topological group, amenability, Poisson boundary, random walk, Liouville
property.

1. Introduction

The study of random walks on countable discrete (resp., second-countable locally
compact) groups via their corresponding Poisson boundary was initiated in a series of
papers by Furstenberg [12—15] and has since evolved into a major theme in geometric
group theory. Furstenberg’s original construction of the Poisson boundary for random
walks on discrete groups, relying upon the martingale convergence theorem, was
soon generalized to locally compact groups [1] and complemented by a number of
non-probabilistic approaches, ranging from functional-analytic to dynamical [9, 10,
34,42,44]. As revealed by the multitude of rather different perspectives on Poisson
boundaries, there is no essential obstruction to defining and studying such boundaries
for general (i.e., not necessarily locally compact) topological groups [37]. On the
other hand, recent years’ growing interest in topological dynamics and ergodic theory
of large (often referred to as infinite-dimensional) Polish groups, such as arising, for
instance, in Ramsey theory and operator algebra, suggests to actually pursue this
path. The present article aims to initiate and advance this development.

A definite milestone in the classical theory of Poisson boundaries of random
walks on groups is marked by Kaimanovich—Vershik’s proof [23,41] of Furstenberg’s
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conjecture [15]: a countable group G is amenable if and only if it possesses
a probability measure whose support is all of G and whose Poisson boundary
is trivial. In fact, Furstenberg’s conjecture was proved for random walks on
o-compact locally compact groups, independently, by Kaimanovich—Vershik [23]
and Rosenblatt [38]. The central objective of the present paper is a general topological
version of Furstenberg’s conjecture (Corollary 4.8), valid for arbitrary second-
countable groups, which follows from a new characterization of amenability in terms
of asymptotic invariance of the sequence of convolutional powers of a suitable fully
supported, regular Borel probability measure (Theorem 4.7). The proof of the latter
combines ideas of Kaimanovich and Vershik [23] with some recent work by the
present authors [40]. Furthermore, our result reveals a correspondence between the
amenability of topological groups of isometries of metric spaces and the Liouville
property for their induced actions (Theorem 5.8).

Perhaps surprisingly, the topological version of Furstenberg’s conjecture (Corol-
lary 4.8) does have interesting and non-trivial consequences even in the context of
actions of countable (discrete) groups on countable sets. Answering a recent question
by Juschenko [20], we show that, for every n € N, the action of Thompson’s group F’
on the set Z [%] of dyadic rationals is n-Liouville [20], that is, the induced action of F
on the collection of n-element subsets of Z [%] admits a Liouville measure. In the light
of our Corollary 6.2, this becomes an immediate consequence of Pestov’s work [35]
establishing the (extreme) amenability of the topological group Aut(Z [%] 5), which
contains F' as a dense subgroup.

This article is organized as follows. In Section 2 we recall some necessary
background concerning the amenability of general topological groups, including its
connection with the so-called UEB topology. The subsequent Section 3 is dedicated to
providing some technical prerequisites on convolution semigroups over topological
groups. In Section 4 we study harmonic functions and Poisson boundaries for
Borel probability measures on topological groups and prove the above-mentioned
generalization of Furstenberg’s conjecture, the consequences of which for isometry
groups form the subject of Section 5. The final Section 6 contains applications of
our results in the context of discrete group actions and Thompson’s group F.

2. UEB topology and amenability

The purpose of this preliminary section is to fix some notation and to recall some basic
concepts concerning function spaces on topological groups. The focus is on providing
some necessary background regarding the UEB topology on the corresponding dual
vector spaces, including its connection with the amenability of topological groups.
For a considerably more comprehensive exposition (capturing the general setting of
arbitrary uniform spaces), the reader is referred to Pachl’s monograph [33].

Before getting to topological groups, let us briefly clarify some general notation.
Given a set S, we denote by £°°(S) the commutative unital C *-algebra of all bounded
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complex-valued functions on S, equipped with the pointwise operations and the
supremum norm

1/ lloo := sup{| f()] | s € S} (f € £F(S)).

Consider any Hausdorff topological space T and let i be a Borel probability measure
on T'. The support of 11 is defined to be the closed subset of 7" given by

spt(p) :={x € T | YU C T open:x € U = pu(U) > 0}.

Let us call w finitely supported if spt(i) is finite, and fully supported if spt(n) = T.
As usual, p will be called regular if n(B) = sup{u(K) | K € B, K compact}
for every Borel set B € T. The set of all Borel probability measures on 7" will be
denoted by Prob(7") and the subset of regular Borel probability measures on 7" will
be denoted by Probyeg (T).

Throughout the present article, a fopological group is always understood to be
Hausdorff. Let G be a topological group. A function f:G — C is said to be
right-uniformly continuous if for every ¢ > 0 there exists a neighborhood U of the
neutral element in G such that

Vi, yeG: xy'eU=|f(x)= f(»| e

The set RUCB(G) of all right-uniformly continuous, bounded complex-valued
functions on G, equipped with the pointwise operations and the supremum norm,
constitutes a commutative unital C *-algebra. A set H € RUCB(G) is called UEB
(short for uniformly equicontinuous, bounded) if H is || - ||o-bounded and right-
uniformly equicontinuous, that is, for every ¢ > 0 there exists a neighborhood U of
the neutral element in G such that

VfeHVYx,yeG: xyleU=|f(x)- f(y)| <e

The set RUEB(G) of all UEB subsets of RUCB(G) is a convex vector bornology
on RUCB(G). The UEB topology on the dual Banach space RUCB(G)* is
defined as the topology of uniform convergence on the members of RUEB(G).
Of course, this is a locally convex linear topology on the vector space RUCB(G)*
containing the weak-* topology, that is, the initial topology generated by the functions
RUCB(G)* — C, u +— u(f), where f € RUCB(G). More detailed information
on the structure of RUCB(G)* and the UEB topology can be found in [33]. For most
of this paper, we will be interested in aspects concerning the convex subset

M(G) := {u € RUCB(G)* | u positive, u(1) = 1},

i.e., the set of states on the C *-algebra RUCB(G), which forms a compact Hausdorff
space with respect to the weak-* topology. The set S(G) of all *-homomorphisms
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from RUCB(G) to C forms a closed subspace of M(G), which is called the Samuel
compactification of G. Now, for any g € G, let A,:G — G, x — gx and

pg: G — G, x — xg. Note that the group G acts by linear isometries on the Banach
space RUCB(G)* via

(gu)(f) == u(f odg) (g€ G. peRUCB(G)", f € RUCB(G)).

It is straightforward to check that M(G) forms a G-invariant subset of RUCB(G)*
and that the restricted action of G on M(G) is affine and continuous with respect to the
weak-* topology. Moreover, S(G) constitutes a G -invariant subspace of M(G). We
recall that G is said to be amenable (resp., extremely amenable) if M(G) (resp., S(G))
admits a G-fixed point. It is well known that G is amenable (resp., extremely
amenable) if and only if every continuous action of G on a non-void compact
Hausdorff space admits a G-invariant regular Borel probability measure (resp., a
G -fixed point). For a more comprehensive account on (extreme) amenability of
general topological groups, we refer to [36].

We recall a recent characterization of amenability in terms of asymptotically
invariant finitely supported probability measures.

Theorem 2.1 ([40, Theorem 3.2]). A topological group G is amenable if and only if,
for every ¢ > 0, every H € RUEB(G) and every finite subset E C G, there exists a
finitely supported, regular Borel probability measure |1 on G such that

Vge EVf e H: Iffolgdu—ffdulgg.

Corollary 2.2. A ropological group G is amenable if and only if, for every ¢ > 0,
every H € RUEB(G) and every finite subset E C G, there exists a finitely supported,
regular Borel probability measure p on G such that E C spt(p) and

Ve e EVf € H: i/folgdp,—ffd,u,yfs.

Proof. In view of Theorem 2.1, we only need to prove that the former implies the
latter. To this end, let ¢ € (0,1] and H € RUEB(G), and let E C G be finite.
Without loss of generality, we may and will assume that E # @. By Theorem 2.1,
since G is amenable, there exists a finitely supported, regular Borel probability
measure 1 on G with |ffo/lgd,u—ffd,u| < Sforall f € Handg € G. For

g
o =
I+ 4suprep | flloo

€ (0, 1],

we consider the finitely supported, regular Borel probability measure v on G given
by

v(B) := (1 —)u(B) + «!BLEL (B C G Borel).
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Evidently, E C spt(v). Moreover,

'ffo)tgdv—ffdv‘

<(-a)| [ forcdu— [ faul+ g T 1560 - f)

xeE

=(l-o)f+02|fle<5+5=¢
forall f € H and g € G, as desired. O

Theorem 2.1 suggests the following Definition 2.3.

Definition 2.3. Let G be a topological group. A net (i;)iey in M(G) is said to
UEB-converge to invariance (over GG ) if

Vg € GVH € RUEB(G): sup |ui(foAg)—pi(f)] — 0 (i —1).
feH
Remark 2.4 (see [40, Proof of Theorem 3.2]). Let G be a topological group.

If (147 )ier is a net in M(G) UEB-converging to invariance over G, then any weak-*
accumulation point of the net (u;);ey in M(G) is G-invariant.

For later use, we also note the subsequent observation.

Lemma 2.5. Let S be any dense subset of a topological group G. A net (lii)ier
in M(G) UEB-converges to invariance over G if and only if

Vg e SVH € RUEB(G): sup |ui(fodg) —ui(f)] — 0 (@ —1I).
feH

Proof. Evidently, the former implies the latter. In order to prove the converse
implication, let (u;);e; be a net in M(G) such that

Vg e SVH € RUEB(G): sup |ii(f oAg) —ui(f) — 0 (i —> I).
feH

Consider any g € G and H € RUEB(G). We wish to show that

sup i (f 0 Ag) — pi( /)| —> 0 asi — 1.
feH

To this end, let ¢ > 0. Since H € RUEB(G), there exists a neighborhood U of the
neutral element in G such that || f — (f 0o Ay)|eo < 5 forall f € H andu € U.
As S is dense in G, there exists s € S with s € Ug. Moreover, by assumption, we
find ig € 1 such that

Viel i>ip: sup|ui(fols)—pmi(f) =<3
feH
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For every i € I withi > ig, we conclude that

li(f o Ag) = wi () = [i(f 0o dg) = pi(f o As)| + i (f 0 As) — pi(f)]
S(fodg) —(f ods)lle + 5
= ”f_(folsg_l)”oo+ % =&

forall f € H,ie.,supsey|pi(f org) —pi(f)| < & as desired. O]

Due to well-known work of Birkhoff [3] and Kakutani [24], a topological
group G is first-countable if and only if G is metrizable, in which case G moreover
admits a metric d both generating the topology of G and being right-invariant,
i.e., satisfying d(xg,vg) = d(x,y) forall g,x,y € G. Furthermore, if G is
any metrizable topological group, then the Birkhoff—-Kakutani theorem gives rise
to a corresponding description of the UEB topology on norm-bounded subsets of
RUCB(G)* (Lemma 2.6 below). To be precise, let us clarify some notation. Let X
be a metric space. Given any £ € R, let us consider the set

Lipg(X) := {f e R¥ | Vx,y € X:|f(x) — f(»)] < tdx(x.y)}

of all £-Lipschitz real-valued functions on X, and moreover let
Lipg®(X) := Lip,(X) N€>®(X) and Lipy(X) := Lipy(X) N [—r.r]¥

for r € Rs¢. Define Lip™(X) := UzeR>0 Lip7°(X).

Lemma 2.6. Let G be a topological group. If d is a right-invariant metric on G
generating the topology of G, then the UEB topology and the topology generated by
the norm

pa:RUCB(G)* — R, f +— sup{|u(f)|| f €Lipi(G.d)}
coincide on every || - ||-bounded subset of RUCB(G)*.

Proof. Evidently, p; constitutes a semi-norm on RUCB(G)*. Since d is right-
invariant and generates the topology of G, it follows that Lip} (G,d) generates a
|| - lloo-dense linear subspace of RUCB(G) (see [33, Lemma 5.20(2)]), whence py
is in fact a norm on RUCB(G)*. Moreover, as d is right-invariant and continuous,
Lip} (G, d) is easily seen to be a member of RUEB (G ), thus the topology 7, generated
by pq is contained in the UEB topology tygg. It remains to prove that, for every
| - |[-bounded B € RUCB(G)*, the restriction of rygg to B is contained in the
restriction of t; to B. So, consider any || - |-bounded subset B € RUCB(G)*.
Let u € B, H € RUEB(G) and ¢ > 0. Then

K:={Re(f) | f € H}U{Im(f) | f € H}
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belongs to RUEB(G), too. Again due to d being a right-invariant metric generating
the topology of G, there exists a real r > 0 such that

Vf e K3gerLipi(G.d): |If —glloo < Tm
(see [33, Lemma 5.20(1)]). Consequently, if v € B, then
sup [(u —v)(f) =2 sup [(L—v)(f)
f€EH fekK
<2 sup [(u—v)(@t+3
gerLip}(G,d)
= 2rpyg(—v) + 5.

Hence,

(veB|pau-v)< £} ClveBIVfeH: |—v)f)]<e}.

This shows that the restriction of tygg to B is contained in the corresponding
restriction of the topology 7. L]

3. Convolution semigroups

Studying the amenability of general topological groups, we take advantage of the
intrinsic right topological semigroup structure present on the continuous duals of
the corresponding spaces of uniformly continuous bounded functions. A right
topological semigroup is a semigroup S together with a topology on S such that
S — 8,5 — st is continuous for every ¢ € S, and the fopological centre of S is
then defined to be the subset

A(S):={teS|S — S, s tscontinuous},

which is easily seen to form a subsemigroup of S. Before proceeding to semigroups
associated to topological groups, let us note the following general fact.

Lemma3.1. If S is a right topological semigroup and T is a subsemigroup of A(S),
then T is a subsemigroup of S.

Proof. Since T is a subsemigroup of A(S), it follows that t7 C 1T C T_for every
t € T, which means that TT < T. Hence, ift € T,then Tt C Tt C T =T, as
desired. O

We now turn to the natural semigroup structure on RUCB(G)* for an arbitrary
topological group G. The details of the construction are recorded in the subsequent
lemma (recollected from [2, Section 2.2] and [36, Section 6.1]), whose straight-
forward proof we omit.
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Lemma 3.2 (cf. [2, Section 2.2]). Let G be a topological group. The following hold.
(1) Forany n € RUCB(G)* and f € RUCB(G), the function

O, f:G — C, gr— u(foly)

is right-uniformly continuous and bounded with || ®,, f |lecc < |||l f |lco-
(2) Forall pn € RUCB(G)*, f € RUCB(G) and g € G,

Qu(fodg) = (Puf)odg, Pguf = (Puf)opy.

(3) Let n € RUCB(G)*. Then, ®,:RUCB(G) — RUCB(G) is a bounded linear
operator with | ®, || = |||l If pn is positive (resp., unital, a *-homomorphism),
then so is ®,,.

(4) Let yu,v € RUCB(G)*. Then
uv:RUCB(G) — C, f +— u (P, f)

belongs to RUCB(G)*, ||pnv]| < ||pllllv]l and @, = Py 0 ©y. If both 1 and v
are positive (resp., unital, *-homomorphisms), then so is puv. In particular,
v € M(G) if u,v € M(G), and v € S(G) if o, v € S(G).

(5) Forall u.v,& € RUCB(G)*, we have u(v€) = (uv)é€.

Let G be a topological group. It follows that RUCB(G)*, together with the
multiplication defined in Lemma 3.2(4), constitutes a unital Banach algebra. For each
g € G, letus consider the state §;: RUCB(G) — C, f — f(g). We observe that the
multiplication on RUCB(G)* is compatible with the action of G upon RUCB(G)*
introduced in Section 2, in the sense that gu = dgu for all 4 € RUCB(G)*
and g € G. Furthermore, endowed with this multiplication and the weak-* topology,
RUCB(G)* is easily seen to form a right topological semigroup, of which M(G)
and S(G) are subsemigroups by Lemma 3.2(4).

Let us briefly examine the topological centre of the right topological semigroup
isolated above. Consider any topological group G. The convolution of two Borel
probability measures i and v on G is the Borel probability measure ;v on G defined
by

(nv)(B) := (L ®v)({(x,y) €G | xy € B}) (B < G Borel).
We note that spt(uv) € (sptu)(sptv) for any two Borel probability measures u
and v on G. It is well known and straightforward to check that Prob(G ) together with

this convolution forms a semigroup and that Prob,.,(G) is a subsemigroup thereof.
The map /g: Prob(G) — M(G) given by

o)) := [ fdu  (ueProb(G)., f € RUCB(G))



Vol. 95 (2020) Random walks on topological groups 491

is a semigroup homomorphism, in particular /g (Prob.g(G)) and I (Prob(G))
constitute subsemigroups of M(G). Since Prob,,(G) contains all Dirac measures
on G, the latter moreover entails that both /G (Proby(G)) and I (Prob(G)) are
G -invariant subsets of M(G).

Remark 3.3. Let G be a topological group. Due to [33, Theorem 5.3], the restriction
of I to Proby,(G) is injective. Furthermore, if G is metrizable (equivalently,
first-countable), then the map /g itself is injective, since in this case every closed
subset of G is the zero set of some element of RUCB(G). In any case, starting from
Section 4, we will not distinguish in notation between a Borel probability measure
on G and its image under /g, and we will adopt terminology introduced so far for
elements of M(G) (such as in Definition 2.3) for members of Prob(G) accordingly.

With the notation introduced above at hand, we recollect two results about
topological centres from literature. The first one is a generalization of a result
about locally compact groups by Wong [43, Lemma 3.1].

Proposition 3.4 ([11, Proposition 4.2]). For any topological group G,
IG (PrObreg(G)) - A(M(G))

The second is a consequence of [33, Theorem 7.25] and [33, Theorem 9.41(1)].
Proposition 3.5 ([33, Theorems 7.25,9.41(1)]). Fora separable topological group G,

1 (Prob(G)) € AM(G)).

If G is a locally compact group, then the inclusion noted in Proposition 3.4 above
is indeed an equality, i.e., /G (Proby,(G)) = A(M(G)). This follows from the work
of Neufang [31] sharpening a result by Lau [27]. Natural analogues of this result
for different classes of topological groups are due to Ferri and Neufang [11], and
Pachl [32]. For more details, we refer to [33, Section 9.4].

For the remainder of this section, we turn to a class of function sets on topological
groups, classically referred to as introverted sets [7,17].

Definition 3.6. Let G be a topological group and let H € RUCB(G). Then H will
be called right-translation closed if f o p, € H forall f € H and g € G, and H
will be called introverted if ®,, f € H whenever f € H and u € M(G).

When dealing with introverted sets, we will make use of the following
observations.

Lemma 3.7. Let G be a topological group and f € RUCB(G). The linear map
U :RUCB(G)* — RUCB(G), p +— @, f

is continuous with respect to the weak-* topology on RUCB(G)* and the topology of
pointwise convergence on RUCB(G). Furthermore,
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(1) ¥r(M(G)) =conv{f opg | g € G}, and
(2) W r(B) € RUEB(G) for every norm-bounded B < RUCB(G)*.

Proof. For every h € RUCB(G), let n,:RUCB(G)* — C, u — u(h). If x € G,
then

B o Wr)(p) = 8x(Puf) = (Puf)(x) = p(f 0 dx) =nfop, (1)

for all © € RUCB(G)*, i.e., Px o W = Q ro;,. This readily entails the continuity
stated above. Since W (8x) = P, f = f o px forall x € G and the convex hull
of {8x | x € G} is dense in the compact space M(G) (see [33, Corollary, p. 6]),
continuity and linearity of W ¢ imply that

¥ (M(G)) =conv{Ts(6x) | x € G} =conv{f opx | x € G},

which proves (1).

In order to verify (2), let B be a norm-bounded subset of RUCB(G)* and consider
s := sup,ep |u|l < oco. Lete > 0. As f is right-uniformly continuous, we find a
neighborhood U of the neutral element in G such that || f — (f 0Ag)|loc < ﬁ for
all g € U. We claim that

Vx,y € G, xy !l e U: sup (P f)(x) = (@ (V)| <&
ne

Indeed, if # € B and x,y € G with xy~! € U, then

(P f)(x) = (P YD) = [1((f 0 Ax) = (f 0 Ay))|
= S”f - (f 2 ’lxy"'l)”oo =e€.

This shows that ¥ »(B) = {®, f | u € B} is right-uniformly equicontinuous. Of
course, W ¢ (B) is || - [[co-bounded by Lemma 3.2(4). Hence, ¥ s(B) € RUEB(G).
O

Corollary 3.8. Let G be a topological group and let H C RUCB(G). If H is
introverted, then H is right-translation invariant. Conversely, if H right-translation
closed, convex, and closed w.r.t. the fopology of pointwise convergence, then H is
introverted.

Proof. This is an immediate consequence of Lemma 3.7(1). ]

Corollary 3.9. Let G be a topological group and let d be a right-invariant metric
on G generating the topology of G. Then pg (uv) < pg (i) for all 1 € RUCB(G)*
and v € M(G).
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Proof. Evidently, Lip] (G, d) is right-translation closed, convex, and closed with
respect to the topology of pointwise convergence, hence introverted by Corollary 3.8.
Consequently, if & € RUCB(G)* and v € M(G), then

pa(pv) = sup {|(uv)(f)| | f € Lip; (G, d)}
sup {|u(Dy )| | f € Lipj(G.d)}
<sup{|u(f)| | f €Lipj(G.d)} = pa(p). O

The next lemma will allow us to swap quantifiers when testing amenability.

Lemma 3.10. Let G be atopological group, let ¥ be a closed subsemigroup of M(G),
and let H € RUCB(G). Suppose that ®,(H) € H for all pn € X. The following
are equivalent.

() 3ueZVfeHVgeG:u(forg) = ulf).
(2) Vfe HIueZVgeG:u(f odg) = u(f).

Proof. Of course, the former implies the latter. Since X is a compact Hausdorff
space, in order to prove the converse implication it suffices to show that

VF C Hfinitedu e Vg e G:  u(fokg) =pulf).

Consider any finite subset F ={f1,..., f,} € H. By assumption, there is pu, € X
suchthat , (f, 0Ag) =un(fn) forall g € G, i.e., the function ®, f, is constant. As
&, (H)C H forall u € X, we may continue by recursion: foreachi € {1,...,n — 1},
there exists yu; € X such that

Mi ((®Mf+1"'un fi)o Ag) = /J’i(q>m+1'"ﬁbn fi)

for every g € G, thatis, @, (Py,, -, fi) = Ppuypu, fi 1s constant. Finally, let us
define ju := py-+-pp, € L. Foreachi € {1,...,n}, since the function ® ;.. f; is
constant, it follows that

Du(fi) = Puypas_1 (Puuyoopin [i) = Prjorpin Jis
wherefore @, ( f;) is constant, too. Consequently,
p(fiodg) = (Pu fi)(g) = (P fi)e) = u(fi)
forallg € Gandi € {1,...,n}, as desired. O

The subsequent corollary is a well-known result due to Granirer and Lau [17].
Corollary 3.11 ([17]). Let G be a topological group. The following hold.
(1) G is amenable if and only if

Vf € RUCB(G) 3u € M(G) Vg € G:  u(f oAg) = ul(f).
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(2) G is extremely amenable if and only if
Vf €eRUCB(G)3Iu € S(G)Vg e G: pu(f odg) = u(f).

Proof. Both statements are immediate consequences of Lemma 3.10: the first follows
for ¥ = M(G) and H = RUCB(G), the second for £ = S(G) and H = RUCB(G).
O

As shown by Moore [30], for a discrete group G, one may replace RUCB(G) =
£°°(G) in Corollary 3.11(1) by the set of characteristic functions of subsets of G.
A topological version of Moore’s result, in terms of two-element uniform coverings,
has been established in [39]. For our present purposes, however, we will need a
different refinement of Corollary 3.11(1).

Corollary 3.12. Let G be a topological group. Assume that H € RUCB(G) is
introverted and generates a dense linear subspace of RUCB(G). Then G is amenable
if and only if

VfeHIneMG)VgeG: u(foiry)=pu(f).

Proof. Evidently, the former implies the latter. Let us prove the converse implication.
By Lemma 3.10, our hypothesis entails that there exists © € M(G) such that

plforg) = pu(f)

forall f € H and g € G. Since p is a continuous linear form and H generates
a dense linear subspace of RUCB(G), it follows that pu(f o Ag) = u(f) for all
f e RUCB(G)and g € G. O

4. Poisson boundary and Furstenberg’s conjecture

In this section we consider harmonic functions and Poisson boundaries for random
walks on topological groups and prove a general topological version of Furstenberg’s
conjecture.

Definition 4.1. Let G be a topological group and let & € M(G). The elements of
Hu(G) :={f e RUCB(G) | f = ®u [}

will be called p-harmonic functions on G.

Of course, for any topological group G and any u € M(G), the collection H,, (G)
constitutes a || - ||co-closed linear subspace of RUCB(G) containing the set of
constant functions and being closed under complex conjugation. The subsequent
Proposition 4.2 and Proposition 4.4 are simple variations of results due to Prunaru [37]
extending earlier work Furstenberg [12] and many others [9, 10, 34,42, 44].
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Proposition 4.2. Let G be a topological group and let p € AM(G)). Then H, (G)
constitutes a commutative unital C*-algebra with respect to the multiplication given
by

(1w 2)(8) = Tim O (f1/2)(8) (/1. f2 €Hu(G), g € G).

Proof. The following argument is due to Prunaru [37] and will be included only
for the sake of convenience. By Lemma 3.2, (®,n),en is a sequence of linear
contractions, which readily implies that the linear subspace

Cu(G) = {f € RUCB(G) | (Pyn f)nen pointwise convergent}

is ||-|| co-closed in RUCB(G). To prove this, let f € RUCB(G) and ( fx)xen €C(G)N
such that
I f = filloo —> 0 ask — oo.

Let g € G. Forevery ¢ > 0, we find k € N with |/ — fx]leo < £ and then

{ € N with

£
3

sup  [(Ppm fr)(g) — (Pun fr)(8)] =< 3.

m,neN=

which entails that

(@ f)(g) — (Pun ()]
< S = frlloo + [(@pm fi) (@) = (Pun )@ + 1L fie = flloo < €

for all m,n € Ns,. This shows that ((® 2 £)(g))nen € CN is a Cauchy sequence
and therefore convergent in C. Thus, f € C,(G) indeed. What is more, for each
n € N, the operator ®,» commutes with complex conjugation, whence C,(G) is
closed with respect to the latter, too. Furthermore,

H, (G) € Cu(G).
Thanks to Lemma 3.7, for each f € C,(G), the pointwise limit
mu(f) = nll)n;o Pyn f

belongs to RUCB(G). Once more, since (®,n),en is a sequence of linear
contractions, m,:C,(G) — RUCB(G) is a linear contraction as well. Evidently,
if f € H,(G), then 7, (f) = f. We now claim that

7, (Cu(G)) € Hu(G).

In order to prove this inclusion, let us consider the weak-* closed set

A= () " Tn € Nam} SM(G),

meN
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which is non-empty by weak-* compactness of M(G). As i € AM(G)), it follows
that

pAC () {w" [0 € Nopm1} = 4.

meN

Now, let f € C,(G). We wish to show that ®, (7, (f)) = 7, (f). Note that, for
every g € G, continuity of the map M(G) — R, v v(f oA,) implies that

(D)) [ve A} ={(fodg) |ve A} S () {W*(fohg) | n € Nom}

meN

= () {(@ur /)@ [ 1 € Nom} = {mu(£)()}.

meN

That is, ®, f = m,(f) for all v € A. Hence, picking any v € A and using the fact
that yv € A, we conclude that

Lem. 3.2(4)

Pu(mu(f) = Qu(®uf) =" Puu(f) = ulf).
So, ., (f) € H,(G) as desired. It follows that 7, is idempotent and that
1, (Cu(G)) = Hu(G).
Claim 1. If h € H,,(G), then |h|?> € C,,(G) and
Vf € RUCB(G): (|h]* = mu(|h?)) f € ker(m,).

Proof of Claim 1. Let h € H,(G). For each g € G, since gu is a positive linear
functional on the C*-algebra RUCB(G), the Cauchy—Schwarz inequality asserts that

1h%(g) = |D.h*(g) = |(g)AR)* < (g)(111%) - (g)(111?) = Pu(1R]?)(g).

By positivity of ®,,, this entails that the ||- || o-bounded sequence (P, (|7]*))nen is
increasing, thus pointwise convergent to the function sup,,cpy @01 (|1|?). This shows
that |4|? € C,,(G) and

. (|h)?) = sgg @ n (|17).

In particular, 7, (|k|?) — |h|?> > 0. Note that
Oy (70, (1112) = 1h12) () —> 7 (mu(121?) — A1) (€) =0 (n —> o0)
forall g € G. Forevery f € RUCB(G) with f > 0, since
1@, (112 = 70 (1212) £)] = 11 F lloo @y (e (1112) — [11?)
due to positivity of the linear operators (® 7 )nen, it follows that

(@ (171 = 7. (18%)) ) pens
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converges pointwise to 0, i.e., (|h|* — 7, (|h]?))f € ker(m,). By linearity of m,,
this readily implies that

(Ih1> = 7 (1517)) f € ker(m,,)
for every f € RUCB(G). O
Claim 2. If 4y, h, € H,(G), then A hy € C,(G) and
Vf € RUCB(G): (hihy —myu(hihy)) f € ker(my,).

Proof of Claim 2. Consider any hy,h, € H,(G). A straightforward computation

shows that X
hihy = & Z " |gnl?

where g, :=hy + i"h, forn€{0, 1, 2, 3}. Since g, €H,, (G) foreachn {0, 1,2, 3},
Claim 1 implies that h1h, € C;,(G) and moreover

3
(hihy = (hiha)) £ =5 i"((Ignl” = 7u(lgnl?)) f) € Ker(m,)

n=0
for every f € RUCB(G). O

Henceforth, let us denote by J, (G) the || - || o-closed ideal of RUCB (G ) generated
by the subset
{h1h2 — Nu(hlhg) | hl,/’lg (S HM(G)}

By Claim 2, J,(G) is contained in ker(sr,).
Claim 3. If n € N5 and /4, ..., hn, € H,(G), then hy---h, € C,,(G) and
hl"’hn_.ﬂ:ﬂ(hl"'hn) EJ“(G).

Proof of Claim 3. The proof proceeds by induction. Clearly, if n = 1, then the
statement is trivial. Moreover, if 1 = 2, then the desired conclusion follows from
Claim 2 and the definition of J,,(G). For the inductive step, let n € Nx; such that
the assertion of Claim 3 is valid. Let Ay, ..., hny1 € Hy(G) and f := hy -+ hpyg.
Then

J1:=(hihy — mu(hiha))hz -+ -hypyy € 1,(G) and  f € ker(imy,)

by Claim 2. Furthermore, since 7, (h1h2) € H,(G), our induction hypothesis asserts
that

fri=mu(hiho)hs---hpy1 € Cu(G) and  fo — 7, (f2) € Ju(G).
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Consequently,
f=h+eCuG). [f-mf)=h+fra—mu(f2)€lu(G).
This completes the induction and hence proves the claim. 0J

Let us denote by A, (G) the || - ||so-closed subalgebra of RUCB(G) generated
by H,(G). Since H,, (G) is closed under complex conjugation, A, (G) is a C *-sub-
algebra of RUCB(G). By Claim 3, A,,(G) € C,.(G). As m,, is an idempotent linear
contraction, it follows that

|7lloe = inf {[| flloo | f € Au(G), mu(f) = h}
for all h € H, (G), and therefore

Au(G)/ker (mula,y)) = Hu(G),  f +ker (mula,y) = mu(f)

is an isometric isomorphism of the respective Banach spaces. Moreover, Claim 3
asserts that f — m,(f) € J,(G) for every f € A,(G). Since, again, m, is
idempotent and J,(G) C ker(m,,) due to Claim 2, we conclude that

ker (mula, (@) = {f —mu(f) | f € Ap(G)} = Ju(G) N AL(G).

In particular, ker(r, |, (6)) is an ideal of A, (G), and thus

Hu(G) B AM(G)/ker (nM|A,u(G))

constitutes a C *-algebra with respect to complex conjugation and the multiplication
given by

]’ll uw hz = Eu(hlhz) = nll)ng() CDM" (hlhz) (hl,hz & HM(G))

Evidently, the C *-algebra H,,(G) is commutative and unital. O

Definition 4.3. Let G be a topological group and let © € A(M(G)). The Poisson
boundary of (G, u), denoted by IT,,(G), is defined to be the Gel’fand spectrum
of the commutative unital C *-algebra H,(G), i.e., the compact Hausdorff space of
*-homomorphisms from H,, (G) to C, endowed with the weak-* topology.

The next proposition provides an integral representation of harmonic functions
via Poisson boundaries as introduced above. Let G be a topological group and let
i€ AM(G)). It follows from Lemma 3.2(2) (and Proposition 4.2) that

H,(G) - H,(G), hr—holg

is a well-defined C *-automorphism for every g € G. In turn, G admits an action
on I1,(G) given by

(g&)(h) :=E&(hody) (g €G. & eTu(G), heHuG))
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which is easily seen to be continuous. For every f € H, (G), let

Yu(f):11,(G) = C, §=E(f).

Due to Gel’fand duality, ¥,: H,,(G) — C(I1,,(G)) constitutes an isomorphism of
C *-algebras. Since H,(G) — C, h > h(e) is a positive unital linear functional on
the C *-algebra H,, (G), the Riesz—Markov—Kakutani representation theorem asserts
that there exists a unique regular Borel probability measure & on IT,,(G) such that

j Va(B) AR = hie)

forall h € H,(G).

Proposition 4.4 (Poisson formula). Let G be a topological group and let p € A(M(G)).
Forallh € H,(G) and g € G,

h(g) = f V() (58) dAE).

Proof. Forallh € H,(G) and g € G,
f V(b (g6) da(E) = [ (86)(h) d(E) = f §(hohg) dR(E)
~ [Vl 010 ® dR® = (ho2)(e) = hg). T

Let us study the connection between the amenability of topological groups and
the structure of their Poisson boundaries. By Lemma 3.1, if G is a topological group

and & € A(M(G)), then the weak-* closed convex hull £,,(G) := conv{u” | n > 1}
is a subsemigroup of M(G).

Lemmad.5. Let G be a topological group, let € A(M(G)), and let H CRUCB(G)
be introverted. The following are equivalent.

(1) WeX, (G)VfeHYgeG:v(folg) =v(f)
(2) Hy(G)NH c C.
Proof. (1) = (2). Leth € H,(G). By Lemma 3.7,
Wt ({hY) = (v e M(G) | ®uh = h)}

forms a closed subset of M(G). Since moreover \IJ;I ({h}) is a convex subsemigroup
of M(G) containing pu, it follows that X,,(G) € \II;I({h}), i.e., ®,h = h for every
v € ¥,(G). Hence, if h € H and there exists v € X, (G) with v(f o Ag) = v(f)
for all g € G, then

h(g) = (Puh)(g) = v(h o) = v(h) = (Pyh)(e) = hle)

for all g € G, that is, A is constant.
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(2) = (1). Since u € A(M(G)), the affine map £,(G) — Z,(G), v = pv
is continuous. By the Markov—Kakutani fixed-point theorem [25, 28], there exists
v € £,(G) with uv = v. Now, consider any f € H. Then &, f € H, due to H
being introverted. Moreover, since

Pu(®vf) =P f =0 f

by Lemma 3.2(4), the function @, f is u-harmonic, hence constant by assumption.
Thus,

v(fodg) = (0 f)(g) = (yf)e) =v(f)
forevery g € G. O]
In the light of Remark 3.3, the following proposition particularly applies to
any regular Borel probability measure on a topological group (Proposition 3.4) as

well as to any arbitrary Borel probability measure on a separable topological group
(Proposition 3.5).

Proposition 4.6. Let G be a topological group and let u € AM(G)). Then the
following are equivalent.

(1) The Poisson boundary I1,,(G) is trivial, i.e., a singleton.

(2) Hu(G) = C.

(3) Thereisve X, (G)suchthatv(f oAg)=v(f)forall f eRUCB(G)andgeq.
Proof. The equivalence of (1) and (2) is an immediate consequence of Gel’fand dual-

ity, while the equivalence of (2) and (3) follows by Lemma 4.5 for H = RUCB(G).
O

The subsequent result generalizes work of Kaimanovich—Vershik [23, Theo-
rem 4.3] and Rosenblatt [38, Theorem 1.10]. The proof given below follows closely
the lines of Kaimanovich and Vershik [23, Proof of Theorem 4.3].

Theorem 4.7. Let G be a second-countable topological group. Then the following
statements are equivalent.

(1) G is amenable.

(2) G admits a fully supported, regular Borel probability measure [ such that
(") nen UEB-converges to invariance over G.

(3) G admits a Borel probability measure ju such that (1"*),en UEB-converges to
invariance over G.

Proof. (2) = (3). This is trivial.
(3) = (1). This is due to Remark 2.4.
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(1) = (2). Since G is second-countable, the Birkhoff—Kakutani theorem [3, 24]
asserts that G admits a right-invariant metric d generating the topology of G, and
furthermore we find an increasing sequence of finite subsets

{e} =85S S 1C-CSCSSm1S---CG

such that S := | J{S,, | m € N} is dense in G. Choose a sequence (Tp;)menN Of
positive reals so that ZmeN Tm = 1. For each m € N, we pick n,, € N> such
that (o + -+ + Tm—1)"" < % Thanks to Corollary 2.2, we may recursively choose
a sequence (am)meN of finitely supported, regular Borel probability measures on G
such that Sy C spt(ap) and, for each m € N5,

(i) pa(gam —am) < % forall g € Sy, U (sptou—1)™™, and

(ii) Sy U (sptam—1)"" C spt(oim).

Consider the regular Borel probability measure i := ) .n Tm®m on G. Then
spt(i) = G, since spt(u) is a closed subset of G containing spt(c,) 2 Sy, for

all m € N. We will show that (1"),en UEB-converges to invariance over G. Our
proof proceeds in three steps.

Claim 1. Forallm € N5,k e N"7 \{0,...,m —1}"" and g € Sp—1,
Pa (8o, + 0k, — 0k, -+, ) < %

Proof of Claim 1. Let m € Ns; and { := n,. Let g € Sp—1 and k € Ng\
{0,...,m—1}, and put j := min{i € {1,...,€} | k; > m}. For
0= -Qr,, O1:=ag gy, =g, o,

we note that 6 = O1ag, 0>. Foreachi € {1,...,j — 1}, the definition of ; implies
that k; < m and therefore
Spt(akl) g Spt(aﬂ'E—l)
by (ii). Since j < £, we have
spt(61) < (sptam—1)"".
Also, g € spt(am—1) by (ii), and so
spt(gf1) € (sptam-1)°.
Thus, assertion (i) implies that
pa(ar, —Orar,) < Y 61(h})palon, —hax,) < £,
hespt(671)

palor, —gbhar,) < > (g0D({h})palew, —haw,) < 7
hespt(g6y)
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Consequently, thanks to Corollary 3.9,

pd(gf —0) = Pd((8916¥kj - glakj)ﬁ’z) =~ pd(gﬁ’ﬂkj = 916¥kj) < %
This finishes the proof of Claim 1. O

Claim 2. Forevery m € N> and g € Sp—1,

pa(gu™ —u") < 5.

Proof of Claim 2. Consider any m € N> and g € S,,—;. We will abbreviate £ :=n,,.
Noting that ;Lﬁ = > reN¢ Tk "t T Ok, * " Ok,, We define

Vp .= Z Ty =t Tk Oy - Uy
kefo,....,m—1}¢
and
Vp 1= ,LL£ —Vi.
Evidently,

Pd(gvi —v1) < pa(gv1) + pa(v1)
=2 Z Ty == T,
ke{0,...m—1}¢

=2(tp+---+ 'cm_l)‘2 < %

Furthermore, according to Claim 1,
Pa(gva —v2) < Z 143] --~fkgpd(g0!kl T Ok, — Ok '-'Otkg) = %
keN*\{0,...,m—1}¢

Consequently, pg (gt — i) < pa(gvi —v1) + pa(gva — va) < % as desired. [
Claim 3. The sequence (i1”),en UEB-converges to invariance over G.

Proof of Claim 3. Thanks to Lemma 2.5 and S being dense in G, it is sufficient to
show that, forevery g € S, the sequence (gu” — " )nen converges tod € RUCB(G)*
with respect to the UEB topology. For this purpose, let g € S. According to
Corollary 3.9,

pa (g™t — "t = pa (g — W) < pa(gu™ — u™)

for all » € N, i.e., the sequence (pg(gun” — 1"))nen is decreasing. Moreover,
Claim 2 gives that

inf pg(gu” —p") < inf pa(gu" — ") =0,
neN meN

and therefore py (gu” — u") — 0asn — oo. Since {gu” — u" |n € N} U {0} is
a || - ||-bounded subset of RUCB(G)*, it follows by Lemma 2.6 that (g — " )pen
converges to 0 € RUCB(G)* with respect to the UEB topology, as desired. O

O
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We deduce a general topological version of Furstenberg’s conjecture [15],
established for countable discrete groups by Kaimanovich—Vershik [23] and for
second-countable locally compact groups by Rosenblatt [38].

Corollary 4.8. Let G be a second-countable topological group. Then the following
statements are equivalent.

(1) G is amenable.

(2) G admits a fully supported, regular Borel probability measure [t such that
I1,.(G) is trivial.
(3) G admits a Borel probability measure j such that 11,,(G) is trivial.

Proof. (2) = (3). This is trivial

(3) = (1). This is an immediate consequence of Proposition 3.5 and Proposi-
tion 4.6.

(1) = (2). Suppose that G is amenable. By Theorem 4.7, there exists a fully
supported, regular Borel probability measure u on G such that (©”),en UEB-
converges to invariance. Thanks to compactness, we find a weak-* accumulation
point v of the sequence (u")sen in M(G). Evidently, v € X,(G). Due to
Remark 2.4, v is G-invariant. Hence, IT,,(G) must be trivial by Proposition 3.4
and Proposition 4.6. O

Remark 4.9. It would be very interesting to establish an analogue of Theorem 4.7
for more general topological groups. In this regard, it seems natural to consider
separable or, more generally, w-bounded groups. Recall that a topological group G
is w-bounded if for every open neighborhood U of the neutral element in G there
exists a countable subset C € G such that UC = G. By work of Guran [18],
a topological group is w-bounded if and only if it is isomorphic to a topological
subgroup of a product of second-countable groups. This suggests employing inverse
spectra techniques to investigate potential generalizations of Theorem 4.7.

5. Liouville actions on metric spaces

In this section, we turn our attention towards continuous isometric actions of
topological groups on metric spaces and study the Liouville property for such
actions. More precisely, given a metric space X, we consider the topological group
Iso(X) of all isometric self-bijections of X', endowed with the topology of pointwise
convergence. Of course, a continuous isometric action of a topological group G
upon X corresponds naturally to a continuous homomorphism from G into Iso(X).

Our first observation concerns introverted UEB sets on topological groups arising
from continuous isometric actions. For this purpose, let us define

f1x:G—>R, g f(g7'x)
for any group G actingon aset X,any x € X and f € R¥.
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Lemma 5.1. Let G be a topological group acting continuously by isometries upon a
metric space X. For every x € X, the set

Ly(G,X) = {f}: | f € Lipj(X)}

belongs to RUEB(G), is convex, right-translation closed, and compact w.r.t. the
topology of pointwise convergence, thus is introverted.

Proof. Letx € X. Evidently, Ly(G, X)is || + || co-bounded. To show that L (G, X)
is right-uniformly equicontinuous, let us consider any ¢ > 0. Then

U:={geG|dx(x,gx) <&}

constitutes a neighborhood of the neutral element in G. If g,h € G and gh™! € U,
then

1f1x(@) = f =) = | flg™ %) — f(h ' x)]
<dx(g'x,h'x)=dx(x,gh”'x) <e

for all € Lipj(X). So, Lx(G, X) € RUEB(G) as desired. To conclude, we note
that the map
Ty:Lip*®(X) — RUCB(G), f + f |«

is linear and continuous with regard to the respective topologies of pointwise
convergence. Consequently, L, (G, X) = Tx(Lipi(X )) is convex and compact.
Furthermore, for all g € G and f € Lip;(X), note that

fltxopg =(fotg)lx € Lx(G, X),

where 7,: X — X, y — g~ !y. Thus, L,(G, X) is right-translation closed, hence
introverted by Corollary 3.8. ]

For convenience, let us recall the following well-known fact.

Lemma 5.2. Let S be a set and let X be a metric space. Let ¢:S — X and
L,e € Rso. Forany bounded f:S — R,

(Vs.r € S:|f(s) = f(0)] < Ldx(p(s),9(1)) + &)
= (AF e Lip°(X): | f — Foglle < &).

Proof. Letr := | f]loo. Define F: X — R by
F(x) = (inf () + Ly (p(s), X)) AT (x € X),
Note that F € Lip}(X). Evidently,
F(p(s)) < f(s) + €d(p(s), @(s)) = f(p(s))
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forevery s € S. Also, if s € S, then

J(s) = f2) + Ld(p(1). ¢(s)) + ¢
forallz € S. Hence, || f — F 0 9|00 < €. O

Given any metric space X and n € N, let us consider the metric space X"
carrying the usual supremum metric defined by

dxn(x,y) :=sup{ldx(x;.yi)|i e N, 1 <i <n} (x,yeX").

Evidently, if G is a topological group acting continuously by isometries on X, then G
admits a continuous isometric action upon X" given by gx = (gx;,...,gx,) for
allg e Gand x € X",

Lemma 5.3. Let X be a metric space. If G is any topological subgroup of Iso(X),
then
L(G. X) := | JILx(G.X") | x € X", n e N}

generates a dense linear subspace of RUCB(G).

Proof. Of course, it suffices to check that RUCB(G) N R is contained in the norm-
closure of the linear subspace of RUCB(G) generated by L(G, X). So,let f: G — R
be bounded and right-uniformly continuous. Consider any ¢ > 0. Thanks to right-
uniform continuity, there exist § > 0, n € N, and x € X" such that

Ve, he G: dxn(g™'x,h7'x) =dxn(x,gh7'x) <8 = |f(g)— f(h)| <e.
Let £ := 287! f|loo- We deduce that
| f(g) — f(B)| < max{e, £dyn (g™ x.h ' x)} < ldxn(g™'x.h7'x) + ¢

forall g,h € G. Due to Lemma 5.2, we find F' € Lip7°(X") with

sup|f(g) — F(g7'x)| < &,
geCG

ie, | f — F lx]loo < &. Of course, being a member of Lipy°(X "), the function F is
contained in the linear subspace of the real vector space RX" generated by Lip} (X™),
whence F |, belongs to the linear span of L, (G, X) inside the real vector space
RUCB(G). This proves that f is contained in the norm-closure of the linear span
of L(G, X) in RUCB(G), as desired. L]

Corollary 5.4. Let X be a metric space and let G be any topological subgroup
of Iso(X). Then G is amenable if and only if

Vn > 1Vx € X"V [ €Lipj(X")3u e M(G)Vg € G: pu(f Pxorg) = pu(f ).
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Proof. As any union of introverted subsets of RUCB(G) will be introverted as well,
Lemma 5.1 entails that L(G, X) is an introverted subset of RUCB(G). Hence, the
desired statement follows from Corollary 3.12 and Lemma 5.3. O

Subsequently, we reformulate the results above in terms of the Liouville property.
Let us call a Borel probability measure y on a topological group G non-degenerate
if spt(y) generates a dense subsemigroup of G.

Definition 5.5. Let G be a topological group acting continuously by isometries
on a metric space X and let x be a Borel probability measure on G. A bounded
measurable function f: X — R will be called p-harmonic if f(x)= [ f(gx)du(g)
for all xe X. The action of G on X is called pu-Liouville if every p-harmonic
uniformly continuous bounded real-valued function on X is constant, and the action
is said to be Liouville if it is v-Liouville for some non-degenerate, regular Borel
probability measure v on G.

In the special case of a discrete group acting on a set, the Liouville property
introduced above coincides with the usual one, e.g., as considered in [21].

Remark 5.6. Let G be a topological group acting continuously by isometries on a
metric space X and let i be any Borel probability measure on G.

(1) The action of G on X is u-Liouville if and only if every p-harmonic member
of Lip}(X) is constant. This is because Lipl(X) spans a dense linear subspace
in the Banach space UCB(X, R) of all uniformly continuous, bounded real-valued
functions, equipped with the pointwise operations and the supremum norm, and

UCB(X.R) — UCB(X,R), f r— (x+ f flgx)du(g))

is a bounded linear operator.

(2) As G acts isometrically on X, the set X / G := {Gx | x € X} forms a partition
of X. Moreover, X // G admits a well-defined metric given

dX//(;(m,G_y) = inf dy(x,gy) = inf dx(gx.,y) (x,y € X).
geG geG
For every f € UCB(X / G,R),themap X — R, x — f(Gx)isa p-harmonic
member of UCB(X,R). So, if the action of G on X is u-Liouville, then Gx = X
forallx € X.

We will relate the Liouville property defined above to the study of harmonic
functions on topological groups. Given any Borel probability measure p on a
topological group G, let us consider the push-forward measure p©* := () along

themapt:G — G, g+ g~ L.

Lemma 5.7. Let G be a topological group acting continuously by isometries upon a
metric space X and let L be a Borel probability measure on G. A bounded measurable
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function f: X — R is u-harmonic if and only if f |'x: G — R is u*-harmonic for
every x € X.

Proof. Let f € RX be bounded, measurable. As

fgh™'x) = f((hg™") 7 x) = fx(hg™)
forall g,h € G and x € X, it follows that

S is p-harmonic <= Vx € X: f(x) = / f(gx)du(g)
= VxeXVheG: f(hlx) = f flgh™'x)du(g)
< VxeXVheG:fIyih) =[frx(hg_1)d,u,(g)

= Vx e X Vh € G: [ }(h) fofx(hg) di*(g)

< Vx € X: f | is u*-harmonic. W

Everything is prepared to prove the following characterization of amenability of
isometry groups in terms of the Liouville property for their induced actions.

Theorem 5.8. Let X be a separable metric space. A topological subgroup G
of Iso(X) is amenable if and only if, for all n € N and x € X", the action of G
on Gx is Liouville.

Proof. (=) As X is a separable metric space, Iso(X) is second-countable with
respect to the topology of pointwise convergence, and hence is the topological
subgroup G. Since G is amenable, Corollary 4.8 asserts that G admits a fully
supported, regular Borel probability measure p such that H,(G) = C. It follows
that ;* is a fully supported (thus non-degenerate), regular Borel probability measure
on G. To conclude, letn € N and x € X". If f € Lipj(Gx) is u*-harmonic, then
fI'x € RUCB(G) will be u-harmonic by Lemma 5.1, thus constant by assumption,
so that f will be constant, too. Hence, the action of G upon G x is Liouville.

(<=) We apply Corollary 5.4 to deduce amenability. To this end, let n € N
and x € X”. According to our assumption, we find a non-degenerate, regular Borel
probability measure p on G such that the action of G on Gx is p-Liouville, and
therefore

H,»(G) NLy(G,X") C R
by Lemma 5.7. Furthermore, L, (G, X") is an introverted subset of RUCB(G) by
Lemma 5.1. Hence, Lemma 4.5 asserts the existence of some v € X« (G) such that

v(ftxodg) =v(f1x)

for all f € Lipj(X") and g € G. Thanks to Corollary 5.4, this shows that G is
amenable. O
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6. The Liouville property for permutation groups

This section contains a brief discussion of consequences of our results for
non-archimedean second-countable topological groups, i.e., those topologically
isomorphic to a subgroup of the full symmetric group Sym(X), over a countable
set X, equipped with the topology of pointwise convergence. The subsequent result
follows immediately from Theorem 5.8.

Corollary 6.1. Let X be a countable set. A topological subgroup G of Sym(X)
is amenable if and only if, for all n € N and x € X", the action of G on Gx is
Liouville.

Given a group G acting on a set X, one may consider the induced action of G on
the corresponding powerset #(X), defined via

gB :={gx|x€e B}

forall g € G and B € X. Evidently, forevery n € N, the set %, (X) of all n-element
subsets of X then constitutes a G-invariant subset of $?(X). We say that G acts
strongly transitively on X if, for every n € N, the induced action of G upon P, (X)
is transitive. Specializing Corollary 6.1 to the case of groups of automorphisms of
linearly ordered sets, we arrive at our next result.

Corollary 6.2. Let X be a countable set and let G be a topological subgroup
of Sym(X). Then the following hold.

(1) Ifthe topological group G is amenable, then the action of G on {gB | g € G} is
Liouville for every finite subset B C X.

(2) If G preserves a linear order on X and the action of G on {gB | g € G}
is Liouville for every finite subset B C X, then the topological group G is
amenable.

Proof. Foreveryn € N and x € X", the map

¢x:Gx — {g{x1,....xa} [§ € G}, y+— {1,..., 0}

constitutes a G-equivariant surjection. Hence, (1) is a consequence of Corollary 6.1.
Moreover, if G preserves a linear order on X, then ¢, is a bijection for every x € X"
with n € N, and therefore (2) also follows by Corollary 6.1. [

Due to the seminal work of Kechris, Pestov, and Todorcevic [26], Corollary 6.2
identifies structural Ramsey theory as a source of Liouville actions. More precisely,
if G is the automorphism group of an order Fraissé structure on a countable set X
having the Ramsey property, then Corollary 6.2 combined with [26, Theorem 4.7]
(see also [36, Corollary 6.6.18]) asserts that the action of G on {gB | g € G}
is Liouville for every finite B € X. A concrete example of a corresponding
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application concerning Thompson’s group F is given by Corollary 6.4 below. We
will formulate Corollary 6.4 as a consequence of the following abstract result, which
follows immediately from Corollary 6.2 and Pestov’s work on the extreme amenability
of automorpism groups ultrahomogeneous linear orders [35].

Corollary 6.3. Let X be a countable set and let G be a subgroup of Sym(X). If the
action of G on X is strongly transitive and preserves a linear order on X, then, for
everyn € N, the action of G on P, (X) is Liouville.

Proof. Our hypotheses about the action imply that X is either empty, a singleton set,
or infinite. If X = @ or |X| = 1, then the desired conclusion is trivial. Now suppose
that X is infinite. Then Pestov’s work [35, Theorem 5.4] asserts that the topological
group G, carrying the topology of pointwise convergence, is (extremely) amenable.
As G acts strongly transitively on X, an application Corollary 6.2(1) finishes the
proof. ]

In order to explain the above-mentioned application of our results, let us finally
turn to Richard Thompson’s group

F:=(o,t|[ot o lto] = [ot .0 %10?%] = e),

which possesses an alternative presentation given by

F = ((yn)nen | Ym,n e N, m < n 2y, yuVm = V)

and corresponding to the previous one via Y9 = o and y, = oo™ ! for

every n € Nx;. For general background on this group, the reader is referred to [6].
In the following, we will be particularly concerned with two of its representations.
First of all, let us recall that Thompson’s group F admits a natural embedding
into the group Homeo [0, 1] of orientation-preserving homeomorphisms of the real
interval [0, 1] determined by

) 1 x (x € [0, 7]).
5 (XE[O!E])’ Egl [gpell2
o(x):=qx—3 (xe[33]), ()= ijf Exe%’é%’
21 (ve 1)) 2x-1 (e[,

The image of F' under this embedding consists of those elements of Homeo [0, 1]
which are piecewise affine (with finitely many pieces) and have all their break points
contained in Z, [—é—] and slopes contained in the set {2"" | k eZ } Furthermore, by work
of Brin and Squier [4], Thompson’s group /' embeds into the group Homeo4 (R) of
orientation-preserving homeomorphisms of the real line via the action on R given by

(x € (—o0,x]),
(x €[0,2]),
-1 (xe€ [2,00)).

o(x):=x—-1 (xeR), Z(x) =

= e =
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The image of this second embedding consists of those members of Homeo (R)
which, again, are piecewise affine (with finitely many pieces) and have all their break
points inside Z[1] and slopes inside {2¥ | k € Z}, and which moreover agree
with translations by (possibly two different) integers on (—o0, a] and [a, o0) for a
sufficiently large dyadic rational a € Z[%]

The two embeddings of Thompson’s group F introduced above are connected
in a fairly natural way. As remarked in [19, Remark 2.5] (see also [22, 2.C]), the
piecewise affine map «: (0,1) — R given by

X —1

k(x) 1= t— +n (x €[ty,tas1], n € Z),

n+1 — In

wheret, == 1— é—,}g forn e Nandt, = 21%,, forn € Z\ N, constitutes an F-equi-
variant monotone bijection between (0, 1) and R. Furthermore, «(D) = Z[%] for
D = (0, 1)NZ [%] whence the restricted F-actions on Z[%] and D are isomorphic.

Since the considered actions of Thompson’s group F on Z[%] and D are strongly
transitive and preserve the natural linear order, our Corollary 6.3 entails the following
affirmative answer to a recent question by Juschenko [20], motivated by work of

Kaimanovich [22].

Corollary 6.4. For all n € N, the action of F on P, (Z[%]) (resp., $Pn(D)) is
Liouville.

Furthermore, Corollary 6.2 resolves another recent problem by Juschenko [20].

Problem 6.5 ([20, Problem 9]). Let a group G act faithfully on a countable set X
such that, for every n € N, the induced action of G on #,(X) is Liouville. Is G
amenable?

Our results entail that the solution to Problem 6.5 is negative, even if we require G
to be countable. Indeed, if H is any amenable topological subgroup of Sym(X') acting
strongly transitively on X and containing a dense countable subgroup G which is non-
amenable as a discrete group (e.g., isomorphic to the free group F> on two generators),
then, however, the density will imply that the action of G on X is strongly transitive
and that the topological subgroup G < H is amenable, whence by Corollary 6.2(1)
the action of G on £, (X) will be Liouville for every n € N. For instance, the
topological group Sym(N) is amenable, acts strongly transitively on N, and contains
dense subgroups isomorphic to F; [29] (see also [8]). For another example, we note
that the topological group Aut(QQ, <) is (even extremely) amenable [35], acts strongly
transitively on QQ [5, p. 140], and contains a dense subgroup isomorphic to F, [16].

On the other hand, we note that if a group G acts faithfully on a countable set X
in such a way that the action preserves a linear order on X and, for every n € N,
the induced action of G on #,(X) is Liouville, then the topological group G,
carrying the subspace topology inherited from Sym(X '), is indeed amenable. This is
a consequence of our Corollary 6.2(2) (combined with Remark 5.6(2)).



Vol. 95 (2020) Random walks on topological groups 511

Acknowledgements. The first-named author acknowledges funding of the Excel-
lence Initiative by the German Federal and State Governments as well as the Brazilian
Conselho Nacional de Desenvolvimento Cientifico e Tecnologico (CNPq), processo
150929/2017-0. The second-named author acknowledges funding by the ERC
Consolidator Grant No. 681207. The authors would like to express their gratitude
towards Kate Juschenko, Nicolas Monod, Jan Pachl, Vladimir Pestov, Andy Zucker,
as well as the anonymous referee for a number of insightful comments on earlier
versions of this paper. A remark by Andy Zucker has led to the generalization of an
earlier version of Proposition 4.2. Moreover, the authors are deeply indebted to Jan
Pachl for pointing out an error in a previous version of Lemma 4.5.

References

[1] R. Azencott, Espaces de Poisson des groupes localement compacts, Lecture Notes in
Mathematics, 148, Springer-Verlag, Berlin-New York, 1970. Zbl 0239.60008 MR 501376

[2] J. F. Berglund, H. D. Junghenn, and P. Milnes, Analysis on semigroups. Function spaces,
compactifications, representations, Canadian Mathematical Society Series of Monographs
and Advanced Texts, A Wiley-Interscience Publication, John Wiley & Sons, Inc., New
York, 1989. Zbl 0727.22001 MR 999922

[3] G. Birkhoff, A note on topological groups, Compositio Math., 3 (1936), 427-430.
Zbl 0015.00702 MR 1556955

[4] M. G. Brinand C. C. Squier, Groups of piecewise linear homeomorphisms of the real line,
Invent. Math., 79 (1985), no. 3, 485-498. Zbl 0563.57022 MR 782231

[5] P. J. Cameron, Permutation groups, London Mathematical Society Student Texts, 45,
Cambridge University Press, Cambridge, 1999. Zbl 0922.20003 MR 1721031

[6] J. W. Cannon, W. J. Floyd, and W. R. Parry, Introductory notes on Richard Thompson’s
groups, Enseign. Math. (2), 42 (1996), no. 3-4, 215-256. Zbl 0880.20027 MR 1426438

[71 M. M. Day, Amenable semigroups, lllinois J. Math., 1 (1957), 509-544. Zbl 0078.29402
MR 92128

[8] J. D. Dixon, Most finitely generated permutation groups are free, Bull. London Math. Soc.,
22 (1990), no. 3, 222-226. Zbl 0675.20003 MR 1041134

[9] D. P. Dokken, p-harmonic functions on locally compact groups, J. Analyse Math., 52
(1989), 1-25. Zbl 0716.43003 MR 981493

[10] D.P. Dokken and R. Ellis, The Poisson flow associated with a measure, Pacific J. Math.,
141 (1990), no. 1, 79-103. Zbl 0657.58031 MR 1028266

[11] S. Ferri and M. Neufang, On the topological centre of the algebra LUC(§)* for
general topological groups, J. Funct. Anal., 244 (2007), no. 1, 154-171. Zbl 1145.43001
MR 2294480

[12] H. Furstenberg, A Poisson formula for semi-simple Lie groups, Ann. of Math. (2), 77
(1963), 335-386. Zbl 0192.12704 MR 146298

[13] H. Furstenberg, Noncommuting random products, Trans. Amer. Math. Soc., 108 (1963),
377-428. Zbl 0203.19102 MR 163345



J12

(14]

[15]

[16]

[17]

[18]

[19]

(20]
[21]

(22]

(23]

[24]

[25]

[26]

[27]

[28]

[29]

(30]

[31]

F. M. Schneider and A. Thom CMH

H. Furstenberg, Random walks and discrete subgroups of Lie groups, in Advances in
Probability and Related Topics. Vol. 1, 1-63, Dekker, New York, 1971. Zbl 0221.22008
MR 284569

H. Furstenberg, Boundary theory and stochastic processes on homogeneous spaces, in
Harmonic analysis on homogeneous spaces (Proc. Sympos. Pure Math., Vol. XXVI,
Williams Coll., Williamstown, Mass., 1972), 193-229, Amer. Math. Soc., Providence,
R.I., 1973. Zbl 0289.22011 MR 352328

S. Gilab, P. Gordinowicz, and F. Strobin, Dense free subgroups of automorphism groups
of homogeneous partially ordered sets, Forum Math., 31 (2019), no. 1, 215-240.
Zbl 07039550 MR 3898224

E. E. Granirer and A. T.-M. Lau, Invariant means on locally compact groups, Illinois J.
Math., 15 (1971), 249-257. Zbl 0212.14904 MR 277667

I. 1. Guran, Topological groups similar to Lindel6f groups (Russian), Dokl. Akad. Nauk
SSSR, 256 (1981), no. 6, 1305-1307. Zbl 0478.22002 MR 606469

U. Haagerup and G. Picioroaga, New presentations of Thompson’s groups and applications,
J. Operator Theory, 66 (2011), no. 1, 217-232. Zbl 1249.22005 MR 2806554

K. Juschenko, Liouville property of strongly transitive actions. arXiv:1806.02753

K. Juschenko and T. Zheng, Infinitely supported Liouville measures of Schreier graphs,
Groups Geom. Dyn., 12 (2018), no. 3, 911-918. Zbl 1409.60020 MR 3844999

V. A. Kaimanovich, Thompson’s group F is not Liouville, in Groups, graphs and random
walks, 300-342, London Math. Soc. Lecture Note Ser., 436, Cambridge Univ. Press,
Cambridge, 2017. Zbl 1373.60014 MR 3644013

V. A. Kaimanovich and A. M. Vershik, Random walks on discrete groups: boundary and
entropy, Ann. Probab., 11 (1983), no. 3, 457-490. Zbl 0641.60009 MR 704539

S. Kakutani, Uber die Metrisation der topologischen Gruppen (German), Proc. Imp. Acad.
Tokyo, 12 (1936), no. 4, 82-84. Zbl 0015.00701 MR 1568424

S. Kakutani, Two fixed-point theorems concerning bicompact convex sets, Proc. Imp.
Acad. Tokyo, 14 (1938), no. 7, 242-245. Zbl 0020.07906 MR 1568507

A. S. Kechris, V. G. Pestov, and S. Todorcevic, Fraissé limits, Ramsey theory, and
topological dynamics of automorphism groups, Geom. Funct. Anal., 15 (2005), no. 1,
106-189. Zbl 1084.54014 MR 2140630

A. T.-M. Lau, Continuity of Arens multiplication on the dual space of bounded uniformly

continuous functions on locally compact groups and topological semigroups, Math. Proc.
Cambridge Philos. Soc., 99 (1986), no. 2, 273-283. Zbl 0591.43003 MR 817669

A. A. Markov, Quelques théorémes sur les ensembles abéliens (French), Dokl. Akad. Nauk
SSSR, 10 (1936), no. 1, 311-314. Zbl 0014.08201

T. P. McDonough, A permutation representation of a free group, Quart. J. Math. Oxford
Ser. (2), 28 (1977), no. 111, 353-356. Zbl 0358.20041 MR 453869

J. T. Moore, Amenability and Ramsey theory, Fund. Math., 220 (2013), no. 3, 263-280.
Zbl 1263.05114 MR 3040674

M. Neufang, A unified approach to the topological centre problem for certain Banach
algebras arising in abstract harmonic analysis, Arch. Math. (Basel), 82 (2004), no. 2,
164-171. Zbl 1052.22004 MR 2047670



Vol
[32]

[33]

[34]

[35]

[36]

[37]

[38]

[39]

[40]

[41]

[42]

[43]

[44]

. 95 (2020) Random walks on topological groups 513

J. Pachl, Ambitable topological groups, Topology App!., 156 (2009), no. 13, 2200-2208.
Zbl 1180.22003 MR 2544127

J. Pachl, Uniform spaces and measures, Fields Institute Monographs, 30, Springer,
New York; Fields Institute for Research in Mathematical Sciences, Toronto, ON, 2013.
Zbl 1267.54001 MR 2985566

A. L. T. Paterson, A nonprobabilistic approach to Poisson spaces, Proc. Roy. Soc.
Edinburgh Sect. A, 93 (1982/83), no. 3-4, 181-188. Zbl 0511.43001 MR 688784

V. G. Pestov, On free actions, minimal flows, and a problem by Ellis, Trans. Amer. Math.
Soc., 350 (1998), no. 10, 4149-4165. Zbl 0911.54034 MR 1608494

V. G. Pestov, Dynamics of infinite-dimensional groups. The Ramsey-Dvoretzky-Milman
phenomenon, University Lecture Series, 4, American Mathematical Society, Providence,
RI, 2006. Zbl 1123.37003 MR 2277969

B. Prunaru, A Poisson boundary for topological semigroups, Arch. Math. (Basel), 102
(2014), no. 5, 449-454. 7Zbl 1295.43002 MR 3254786

J. Rosenblatt, Ergodic and mixing random walks on locally compact groups, Math. Ann.,
257 (1981), no. 1, 31-42. Zbl 0451.60011 MR 630645

F. M. Schneider and A. Thom, Topological matchings and amenability, Fund. Math., 238
(2017), no. 2, 167-200. Zbl 1383.43002 MR 3640617

F. M. Schneider and A. Thom, On Fglner sets in topological groups, Compos. Math., 154
(2018), no. 7, 1333-1361. Zbl 1400.54045 MR 3809992

A. M. Vershik and V. A. Kaimanovich, Random walks on groups: boundary, entropy,
uniform distribution (Russian), Dokl. Akad. Nauk SSSR, 249 (1979), no. 1, 15-18.
Zbl 0442.60069 MR 553972

G. A. Willis, Probability measures on groups and some related ideals in group algebras,
J. Funct. Anal., 92 (1990), no. 1,202-263. Zbl 0726.43001 MR 1064694

J. C. S. Wong, Invariant means on locally compact semigroups, Proc. Amer. Math. Soc.,
31 (1972), 39-45. Zbl 0238.43001 MR 289708

R.J. Zimmer, Amenable ergodic group actions and an application to Poisson boundaries
of random walks, J. Functional Analysis, 27 (1978), no. 3, 350-372. Zbl 0391.28011
MR 473096

Received March &, 2019

F. M. Schneider, Institute of Algebra, TU Dresden,
01062 Dresden, Germany

E-mail: martin.schneider @tu-dresden.de

A. Thom, Institute of Geometry, TU Dresden,
01062 Dresden, Germany

E-mail: andreas.thom @tu-dresden.de






	The Liouville property and random walks on topological groups

