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Chapter 1

Introduction

Brownian motion is the most important stochastic process in probability the-
ory. This process is obtained by mathematical modeling of irregular movement
of pollen, suspended in water. Brownian motion has many mathematical prop-
erties such as independent and stationary increments, Gaussianity, or Markovian
property, etc. Each of these is a worth concept in probability theory and useful
for modeling of random phenomena. Selfsimilarity is one of them. We call a
stochastic process “selfsimilar” if for any a > 0, time scaling parameter, there
exists b > 0, space scaling parameter such that laws of { X (at)} and {bX ()} are
the same in the sense of finite dimensional distributions. If b equals to o with
some H > 0, then this process is said to be H-selfsimilar. For example, Brownian
motion is 1/2-selfsimilar.

Selfsimilar processes have been widely studied, and some extensions are con-
sidered. One of the extensions is “semi-selfsimilarity”, where { X (at)} and {bX (¢)}
have the same laws for some a # 1. Another extension is “operator selfsimilar-
ity”. In a multidimensional case, space scaling parameter can be taken as linear
operator. By these extensions, we can expect more flexible modeling of random
phenomena. For example, Maejima and Sato, and Becker-Kern studied operator
semi-selfsimilar processes with independent increments in [MaSa03] and [Be04].
However, some problems are left. In this thesis, we consider some aspects of oper-
ator semi-selfsimilar processes, namely, its general theory and concrete examples.
The organization of this thesis is the following:

In chapter 2, mainly we describe known results. In Section 2.1, we give the
definition of selfsimilarity and existence of its exponent. In Section 2.2, defi-
nitions of selfsimilarity and stability are given. These distributions have deep
relations to selfsimilar processes. These relations are extended in following chap-
ters. In section 2.3, we show new result, local limit theorem for semi-stable Lévy
processes.

In chapter 3, we consider processes extended to two directions, semi-selfsimilarities
and operator case. Selfsimilar processes are studied widely and many properties
are known. Operator semi-selfsimilar processes have similar properties to those



of selfsimilar processes. For selfsimilar processes, the space scaling parameter b
is represented by time scaling parameter a and an exponent H as b = a’’. This
representations still valid for the cases of semi-selfsimilar or operator selfsimilar
processes. On the other hand, in the case of operator semi-selfsimilar processes,
space scaling parameter B is represented by a time scaling parameter a, an ex-
ponent matrix H and sign matrix S. Marginal distributions of processes are
also effected by the sign matrix. We investigate for operator semi-stable Lévy
processes.

In chapter 4, we consider stochastic integrals with respect to the random
measures induced by operator semi-stable Lévy processes. The integrated pro-
cesses have operator semi-selfsimilarity with stationary but not necessarily with
independent increments. In [MaM94], they defined integral related to operator
stable processes, and in [MaSa99], they dealt semi-stable cases. In Section 4.1,
we will give definition of stochastic integral by operator semi-stable. Conditions
of integrand are also given. In Section 4.2, we investigate properties of special
case of this integrated process as integrand function has selfsimilarity. In [V87],
he dealt with the case where integrand function has 1-dimensional selfsimilarity
and seek the relation among selfsimilarities of integrand process, integrated one
and obtained one. We also inquire operator semi-stable case.

In chapter 5 ,we consider Kesten and Spitzer’s problem and construct the
example of operator semi-selfsimilar processes. Kesten and Spitzer considered
“Random walks in random scenery” in [KS79] as follows: Let Z-valued random
variables X;’s and R-valued random variables (k)’s belong to the domain of at-
traction of strictly a-stable (v € (1,2]) distribution and that of strictly S-stable
(B € (0,2]) distribution, respectively. Assume that they are independent and
E[X1] =0. We set W; = 34 _,£(Sk), where S, = X% | X; and Sy = 0. Asymp-
totic behavior of {I¥,} is determined by two kinds of randomness, random walks
{S.} and random scenery {£(k)}, and they imply an interesting selfsimilarity for
a scaled random walks. We assume that X;’s and {(k)’s belong to the domains of
partial attraction of strictly semi-stable and that of strictly operator semi-stable
distribution, respectively. Semi-stable distributions are infinitely divisible, and
to any infinitely divisible distribution there corresponds a Lévy process, which is
a process having independent and stationary increments, stochastic continuity,
and starting at 0. We show that the scaled {IV,} converges weakly to a process,
which is defined by stochastic integrals in chapter 4.

Throughout the thesis, we mainly deal two topics of operator semi-selfsimilar
processes. One is general theory, especially an exponent of semi-selfsimilarity. In
the case of a selfsimilar process, there always exsits an exponent. Namely, a space
scaling matrix is “positive”. However for the semi-selfsimilar case, a matrix of
sign is necessary. This indicates that a semi-selfsimilar process allows “negativity”
for space scaling matrices. The other is the example of operator semi-selfsimilar
processes. Operator semi-selfsimilar processes are defined formally and have few
examples. Thus, we construct the example of operator semi-selfsimilar processes



by using some stochastic integral. However, this is still abstract. To realize
this stochastic integral, we construct a concrete model by using random walks in
random sceneries.



Chapter 2

Definitions of selfsimilarity and
stability

2.1 Selfsimilar, semi-selfsimilar and operator self-
similar processes

As mentioned in Introduction, selfsimilar, semi-selfsimilar and operator selfsim-
ilar processes are already widely studied. In Section 2.1, we introduce some
of known results. These are extended to operator semi-selfsimilar cases in the
following chapter. In Section 2.2, we explain stable distributions. In the follow-
ing chapters, there are many relations among operator semi-selfsimilar processes,
operator stable distributions.

Most stochastic processes discussed in this chapter are R%valued processes
and defined on a common probability space (€2, F, P). We give a definition of self-
similarity and semi-selfsimilarity of processes and operator selfsimilar processes
as follows:

Definition 2.1.1

(1) An R-valued stochastic process {X(t),t > 0} is called wide sense self-
similar if for any a > 0, there exist b > 0 and a non-random function
c:[0,00) — R such that such that

{X(at)} £ {bX (1) + c(t)}, (2.1.1)
(2) an Ré-valued stochastic process {X(t),t > 0} is called wide sense semi-
selfsimilar if there exists a a € (0,1) U (1,00),b > 0 and a non-random

function ¢ : [0,00) — R such that such that

{X(at)} £ {bX (1) + c(t)}, (2.1.2)



(3) an Re-valued stochastic process {X (t),t > 0} is called wide sense operator
selfsimilar if for any a > 0, there exist real dxd matriz B and a non-random
function ¢ : [0,00) — R? such that

{X(at)} £ {BX(t) + (1)}, (2.1.3)
(4) an R-valued stochastic process {X (t),

t
semi-selfsimilar if for some a € (0,1)U (1,
B and a non-random function ¢ : [0,00) —

{X(at)} £ {BX(t) + (1)}, (2.1.4)

0} is called wide sense operator
o0), there exist real d X d matriz
— R? such that

>
1

where £ denotes equality in all joint distributions with respect to P. The number
b in (2) is called a span of a semi-selfsimilar process.

We say that {X(t),t > 0} is stochastically continuous at ¢ if
}llin%P{|X(t—|— h) — X(t)| >¢e} =0, foranye>0.

We also say that {X(¢),¢ > 0} is trivial if the distribution of {X(¢)} is a J-
distribution for every ¢t > 0. The following relations between a and b in the above
definition are known:

Theorem 2.1.2 ([La62], [MaSa99] and [Sa91])

(1) If a wide sense selfsimilar process {X(t),t > 0} is non-trivial, Xy =const.
almost surely and stochastically continuous at t = 0, then there exists a
unique exponent H > 0 such that b in (2.1.1) can be expressed as b= a™.

(2) If a wide sense semi-selfsimilar process { X (t),t > 0} is non-trivial, Xy =const.
almost surely and stochastically continuous at any t > 0, then there exists
a unique exponent H > 0 such that b in (2.1.2) can be expressed as b = a'l.

(3) If a wide sense operator selfsimilar process {X(t),t > 0} is non-trivial,
Xo =const. almost surely and stochastically continuous at any t > 0, then
there exists a unique exponent real d X d matriz H such that (2.1.4) can be

expressed {X (at)} < {a X (t) + c(t)}.

Considering the selfsimilar and semi-selfsimilar processes such that each of them
has a unique exponent H > 0, we use terminology H-selfsimilar and H-semi-
selfsimilar process respectively.



2.2 Stable distributions and Lévy processes

We say that a probability distribution p on R? is full if its support is not contained
in any proper hyperplane of R

Definition 2.2.1 For operator semi-stable distributions, Q* is an transposed
matriz of Q and (-,-) is an inner product in R.

(1) A full probability distribution p on R is called semi-stable, if its charac-
teristic function i satisfies

[i(2)* = fi(a?2)e"* 2z € RY, (2.2.1)

for some a >1,q >0 and c € R%. Ifc =0, u is said to be strictly semi-
stable. If (2.2.1) satisfies for any a > 0 and some q¢ > 0 and ¢ € RY, p is
called stable and strictly stable, respectively.

(2) A full probability distribution p on R? is called Q-operator semi-stable, if
[l satisfies

i(2)? = fi(a? 2)e'*9 2 € RY, (2.2.2)

for some a > 1, real invertible d x d matriz Q and ¢ € R*. If ¢ = 0,
W is said to be strictly Q-operator semi-stable. If (2.2.2) satisfies for any
a >0 and some b > 0 and c € R?, 1 is called Q-operator stable and strictly
Q-operator stable, respectively.

Such an matrix () is not determined uniquely but its eigenvalues are determined.
For real parts of eigenvalues of () we denote by Ty and 7 their maximum one
and minimum one, respectively. In the case where (2.2.2) is satisfied, we have
g > 1/2, and if 7 > 1/2, then p is purely non-Gaussian. Set

r =inf{a > 1:(2.2.2) holds.}.

In the case where r = 1, p is nothing but operator stable. We thus assume r > 1
and call iz in (2.2.2) and r above an operator (r, Q)-semi-stable distribution and its
span, respectively. When ¢ = 1 in (2.2.1), we call it (r, a)-semi-stable distribution.
It is known that semi-stable distributions can be characterized as certain limits
of normalized partial sums of independent and identically distributed random
variables. See Chapter 7 in [MS01] for more details about operator (semi-)stable
distributions. For a full semi-stable distribution p, we define the domain of partial
attraction of p as follows:

Definition 2.2.2 Let {X;,i € N} be independent and identically distributed R%-
valued random variables. We say that X;’s belong to the domain of partial attrac-
tion of operator (r,Q)-semi-stable distribution p with span r > 1, if there exist a

7



sequence {ky,} satisfying im,, o kpi1/k, = r" with some ng € N, a sequence of
real invertible d x d matrices {A,} and a sequence {c,}, ¢, € RY such that

kn,
AN X+ e, S g, (2.2.3)

i=1
d
where — denotes weak convergence.

We use the following representation of the characteristic function of purely
non-Gaussian operator (r, ))-semi-stable distribution /i in (2.2.2) given in [Ch87]:

i) = exp { /SQ (de) /0°° s g

—i{z, s92)I[s%r € DH d <— H(s)

S

) + i(z,c)} . (2.2.4)

where Sg = {z € R?: ||z|| = 1, ||t%|| > 1 for any ¢ > 1} with Euclidean norm
|-, D ={z € R : ||z|| < 1}, v is a finite measure on Sg, and H,(s) is a
non-negative function such that

1) H,(s)/s is non-increasing in s for each z,
2
3

H,(1) =

2(rs) = Hy(s).

We next give the definition of Lévy processes, that is a very important class
of stochastic processes including Brownian motion.

(1)
(2)
(3)
(4) H

(

H,(s) is right-continuous in s for each x and measurable in x for each s,
(
(

4

Definition 2.2.3 A stochastic process {X(t)} on R¢ is called Lévy process if
the following conditions are satisfied.

(1) X(0) =0 almost surely.

(2) For any choice of n > 1 and 0 <ty <ty <ty < --- < t,, random variables
X(to), X(t1) — X(to), X(t2) — X(t1),..., X (tn) — X(t,—1) are independent
(independent increment property).

(3) The distribution of X(s+t) — X(s) does not depend on s (stationary in-
crement property).

(4) It is stochastically continuous.

(5) Its sample paths are right-continuous and have left limits almost surely.



The following proposition implies the condition that a Lévy process is self-
similar and semi-selfsimilar process.

Proposition 2.2.4 (Proposition 13.5 in [Sa99b]) We assume that {X(t)} is a
Lévy process. Then, the distribution of X(1) is a-stable (resp. «-semi-stable)
if and only if {X ()} is wide sense 1/a-selfsimilar (resp. wide sense 1/ca-semi-
selfsimilar).

This proposition implies that their marginal distributions of selfsimilar and
semi-selfsimilar Lévy processes are completely determined by the distribution at
time 1.

2.3 Local limit theorems for semi-stable Lévy
processes

In this section, we assume the dimension d = 1. As mentioned in the previous
section, semi-stable distributions can be characterized as a certain subsequential
limits of normalized partial sums of independent and identically distributed ran-
dom variables, and we show that (r, a)-semi-stable Lévy processes can also be
constructed from such random variables. In this section, we consider the case of
(r, a)-semi-stable distributions.

By using suitable slowly varying functions /; and Iy at oo, subsequences {k,}
and {a,} in (2.2.3) such that

kp =" (r"), and a, = kYl (k,) (2.3.1)

can be taken, respectively. In the following, we always assume that a € (1,2)
unless specified. We also assume that C' is an absolute positive constant, which
may differ with other C’s.

We study properties of asymptotic behavior of Z-valued random walks {.S, },
which converges weakly to a strictly (r, a)-semi-stable Lévy process {Y(¢)} under
a suitable scaling. The purpose of this subsection is to show the following local
limit theorems.

Let X;’s belong to a domain of partial attraction of a strictly (r, a)-semi-stable
distributions and S,, = >.1" ; X;.

Theorem 2.3.1 We have the following:
(1) Let a € (0,2]. Then, P{S; =0} =0 (l_l/"‘) for all large [.

(2) Let a € (1,2]. Then,

i {P{S, =0} = P{S,=u}} =0 (|u|a*1) for all large |u| € N

k=0



In the case where a = 2, (r, @)-semi-stable distribution is nothing but Gaus-
sian, and this is already known (cf. Chapter 4 in [IL71]). Hence we consider
the case where 0 < a < 2. To prove (1) of Theorem 2.3.1, we firstly calculate
a characteristic function of X; (we denote by A), which belong to the domain
of partial attraction of strictly (7, «a)-semi-stable distribution. Secondly, using
the characteristic function A\, we prove local limit theorems of random walks
along subsequences. Lastly, we prove for full sequence’s case. Here we use Lévy-
Khinchin representation of characteristic function of strictly (r, a)-semi-stable
distribution (here we denote by ¢,) and the distribution function of X;’s (here
we denote it by F(z)) given in [Me00] as follows:

o ForzeR,

e =en{ [ (=155 (H7)
[ (e g a (M)

where M}, on (—o0,0) and My on (0, 00) are non-negative, bounded, one of them
has a strictly positive infimum and the other one either has a strictly positive
infimum or is identically 0, and satisfy My (r'/®z) = My (x) and Mg(r'/®z) =

MR<JL')
o For all large |z|,

| (o) l(—a){Mp(z) + hp(—2)}, 2 <0,
F(z) = { 1— x*aflv(x){MR(x) + hg(z)}, x>0,

where [ is right continuous and slowly varying at oo defined by
27(x) == sup{u : u V% (u) > x}, x>0, (2.3.2)

(recall I, is the slowly varying function for the subsequence {a,} in (2.3.1)) and
error functions hy and hg are right continuous and

hr(anzo) — 0 and hgr(a,z9) — 0 as n — oo (2.3.3)
at every continuity point zy of each of My and My, respectively.

Lemma 2.3.2 If X,’s belong to the domain of the partial attraction of strictly
(r, a)-semi-stable distribution with sequences {k,} and {a,}, then their charac-
teristic function \(z) in the neighborhood of the origin is represented as

[A(2)| = exp{—=n(2)|z["I(1/]=])},

where 1(z) is a nonnegative bounded continuous function satisfying n(rt/ez) =

n(z) and I(+) is a slowly varying function at oo, which is determined by a repre-
sentation of the distribution function of X;.

10



Proof of Lemma 2.3.2
We follows the proof of a-stable case in Section 2.6 of [IL71]. In the neigh-
borhood of the origin, we have

log A(2) = log{1 + (A(2) — 1)} = {A(2) — 1} + O(|A(z) — 1),

and we thus need to calculate A\(z) — 1. Set F__(x) = F(—x). Further calculations
depend on the value of «, here we distinguish into three cases. For each case we
assume z > 0, and in the case where z < 0 we can calculate similarly.

ol < a< 2 Now, X;’s belongs to a domain of partial attraction of strictly
semi-stable and F[X;] = 0. For a sufficiently small z there exists a k € (0, 1) such
that

— —/Ooo(eizx —1 - sz)d(l — F(l‘)) _ /Ooo(e—z’zz 14 ZZZ‘)dF_(:L‘)
— iz /Om(eizm 1)1 = F(z))dz — iz /0“’(6_1-“ CDF (2)de

— z'/om(eiw 1)1 = F(z/2))ds — z'/oo(e_”’ —V)F_(2/2)dz

0

— {/j(em 1)1 - F(z/2))dz + /0 (€ —1)(1 - F(x/z))dx}

k

k

_; { / Tle — V)(F_(2/)2))dx + /0 e 1)(F_(x/z))d.r}

e /Ooo(e”” B 1)l($/z)(MR($;j) + hR(gc/Z))dm
i /Om(e_m B 1)z~(x/z)(ML(—:Zéz) +hl@/2)
as z — 0.

00 < a < 1. In the same way as in the case where 1 < a < 2, we have

N1~ o [l Rl

0 T

e /00 e_ixf(x/Z)(ML(—x/z) + hL(x/Z))dx

xa

Y

as z — 0.
o a = 1. For some ¢ € R, we have

Mz) =140 = izl(1/2)Mg(1/2) /:O (x + 0(1)> dz

—iz2l(1/2)Mp(—1/z) /ZOO (ex

+ 0(1)) dx +icz + O(2%)

11



For a general slowly varying function [(z) at oo, the following fact is known
(cf. Section 2.6 in [IL71]).

Proposition 2.3.3 We assume that l(x) is a positive slowly varying function at
oo and x~*l(x) is monotone decreasing.

(1) If 0 < a < 1, then

_ % sinx ) % sinx
lzlf(rjl e l(z/z)dx = lz%ll(l/z)/o o dx
= lifgll(l/z) cos(an/2)['(1 — ),
% cosx < cos &
I l(e/2)de = Tmi(1/2) [ d
im | — o H@/2)dr = limi(l/z) | —C-dx
= lifgll(l/z) sin(ar/2)T'(1 — «).
(2) If « =1, then
/00 sm:c T
= 5
/ cosx = —logt+ O(1).
(3) If 1 <a <2, then
weiiz_l ooeiiff_l
I l(c/2)de = limi(1/2) [ d
im | ——(z/2)dz im I(1/2) el

= lzifgll(l/z) exp {i;iw(a — 1)} 'l — a).

In our case, [(x/2)(My(—x/z) + h(z/z)) and [(z/2)(Mg(z/z) + h(z/z)) satisfy
the conditions of Proposition 2.3.3, and use the fact that lim, o h(z/z) — 0
except on Lebesgue measure 0 set. Thus we have, for 0 < a < 2 and z in the
neighborhood of the origin,

AG)] = exp {—n(2)[="0(1/]2])}

where
+ Mg(1/z cosﬂf‘l_a’
77(2){( ;/) @ -0, acoUnY
5 (Mi(=1/2) + Mp(1/2))(1 +0(1)), a=1.
This proves Lemma 2.3.2 -

We next prove a local limit theorem for random walks along subsequences as
follows:

12



Lemma 2.3.4 Let gy, (z) be the density of pa(2), that is,
1 o
9, (@) = 5= [ e a2z

Then

lim sup |a, P{Sk, = u} — g, (u/a,)| = 0.
Z

—
n ()Oue

Proof.

The characteristic function of Sy, is given by

Az)f =" e P{Sy, = u}.

u€Z
This implies

1 m _.
P{S,, =u} = o /_7r eI\ (2)krdz
_ ! /mn e~Ean )\ (2 /a,) " dz.

27TCLn —Tan

For any u € Z we have

|an P{Sk, = u} — gi,(u/an)| < ——(I1 + Iy + I3 + 1),

1
2T
where
A k
I, = /_A‘)\(z/an) "—cpa(z)‘dz,
L= A(z/an)[* dz,
A<|z|<ean
= A= an)|™ dz,
can<|z|<man
I == / « d )
N L

and constants A and ¢ are determined later.

We turn now the estimation of each integral.

(I1): Since X;’s belong to the domain of partial attraction of strictly a-semi-
stable distribution, /; converges to zero as n — oc.

(I3): Since X;’s are Z-valued, Theorem 1.4.2 of [IL71] implies that [\(z)| < 1
for 0 < z < 27, and thereby a positive constant ¢ such that |A(z)| < e¢ for
e < |z| < 27 can be taken. This implies

I = /m” IA(z/an) | dz

< 2me g, — 0 asn — oo.

13



(14): |pa(z)] is integrable on R, and this implies lim4 o [y = 0.
(Iy): By Karamata’s theorem there exists a function e(u) — 0 as u — oo such

e (an/I2) el ()
—— = {—/a du} (14 0(1)),

n u

and we have

lan/I2)
10gm—0(1 glz]).

(2.3.2) implies that lim,, ., knagaf(an) = 1, and for sufficiently large k,, and a,,
and for any 0 < « there exists a positive constant ¢(d) not depending on n such
that

(e = exp § <)o S < )

Thus, a sufficiently large k,, such that for sufficient small £ > 0

L[ exp{-cla/2)e Pz < [ expl-cla/2)lel )z
A<|z|<ean |2|>A

can be shown, and this implies that I, — 0 as A — oo. Hence we have shown
that each integral can be made arbitrarily small, and (2.3.4) follows. a
To show the full sequence’s case, we need the following lemma:

Lemma 2.3.5 Let p and fi be strictly (r, «)-semi-stable distributions as scaled
limit of sums of X;’s with a pair of subsequences in (2.2.3), {kn},{a,} and
{k,},{@n}, respectively. Denote by va(z) and $o(2) the characteristic functions
of u and ji, respectively. If limk,/k, = 0 < oo, then there exists a positive
constant 0 = lim a,,/a,, such that

Pal2) = @a(02)° (2.3.5)

Proof.

As mentioned in Section 2.2, to the distribution u there corresponds a strictly
(r, a)-semi-stable Lévy process, which we denote by {Y (¢)}, namely, a* zE’“;ﬁ X;
converges weakly to {Y(¢)} in D([0,00),R). Then we have

a, 1 o d =

an 35 an Gn 5=

and this implies /i coincides with the distribution of #Y (6). Since Y (¢) is a Lévy

process, whose distribution at each t > 0 can be represented by t-convolution of

. This implies (2.3.5). O
Proof of (1) of Theorem 2.3.1.

14



From Lemma 2.3.4, the following estimation is satisfied:

P{S; =u} =0 (W) .

an

From Lemma 2.3.5, for each subsequence {k,}, (2.3.5) holds. Now the charac-
teristic function ¢,(z) belongs to L*(R), and general theory of Fourier transfor-
mation implies that g; () is uniformly continuous. Here gy, (0) is bounded, and

Lemma 2.3.5 implies that g, (0) is also bounded. Thus, for any ki, P{S; =
0} = O(1/a,) = O(1/(kX*ly(k,))) and (1) of Theorem 2.3.1 follows. m
Proof of (2) of Theorem 2.3.1.
Let a(u) be a potential kernel of random walk Sy, defined by

a(u) = i {P{Sp =0} — P{Sp =u}}, foruelZ.

Since {S,} is recurrent for a > 1, the following is satisfied for all large u (see
Section 28 P4 in [Sp76]):

1 /W 1 —coszu

7)o &

a(u) + a(—u) =

Arguments in the proof of Lemma 2.3.2 imply that for all sufficient small z, there

exists slowly varying function {(1/|z|) at oo, which is determined by [(1/|z|),
such that

1= A=) = [2* ()1 (1/]=])],
where 7(z) is in (2.3.4). Hence there exist some constants C, C" and C" such
that for a sufficiently small z

1 e 1—-coszu
— - |- ——=r=" C
la(u) + a(—u)| W/E )
1 211 —-coszu
< = ————|dz+C
=z [ 1~z |7
1 /1/“ 22u? :
= = dz+C
mJ1ju |2 n(2)1(1/]2])]
~ C'u*! asu — oo
This implies (2) of Theorem 2.3.1. O

15



Chapter 3

Operator semi-selfsimilar
processes

In this chapter, we consider operator semi-selfsimilar processes. Selfsimilar pro-
cesses are studied widely and many properties are known. Wide sense oper-
ator semi-selfsimilar processes have similar properties to wide sense selfsimilar
processes. We investigate some basic properties of wide sense operator semi-
selfsimilar processes guided by [MaSa99] by noting this class of parameters. Es-
pecially, we are concerned with B in (2.1.4), which we call a space scaling matrix,
and its exponent H if exists. The problem around B is more delicate than the
case of d = 1 as we will see. Actually, we show that properties of B and H are
not the same as for operator selfsimilar processes or semi-selfsimilar processes,
and it implies some new mathematical questions.

In Section 3.1, we study the basic property of the classes of scaling parameters
and matrices.

In Section 3.2, we give two results about reduction of the wide sense operator
semi-selfsimilar process to the operator semi-selfsimilar process. The first one is
a reduction for fixed scaling matrix B and the second one is a reduction of the
class of scaling matrices under some condition.

In Section 3.3, we treat the connection to scaling limit.

In Section 3.4, first we show the existence of exponents of wide sense oper-
ator semi-selfsimilar processes similar to the case of wide sense semi-selfsimilar
processes. In this expression we need the matrices of sign. Next we give some
characterization of the Lévy measures of the operator semi-stable distributions
to construct operator semi-stable Lévy processes given by basic time scaling pa-
rameter, basic space scaling parameter matrix and the class of invariant matrices
for the distributions of processes.
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3.1 The class of space scaling matrices

Let M(R4) be the set of all real d x d matrices, M;(R?) be the set of all invertible
matrices in M(R?) and P(R?) be the set of all probability measures on R¢ with
weak topology.

Let us go back to Definition 2.1.1. A scaling parameter a in (2.1.4) is called
an epoch of wide sense operator semi-selfsimilar process X = {X(¢),t > 0}.
A probability measure p on R? is called full if its support is not contained in
any proper hyperplane in R%. For A € M(RY) and v € R%, we denote by
a = (A;v) an affine mapping on R? given by ax = Az + . We denote by
A(R?) the class of all affine mappings on R? and set A;(R?Y) = {a € A(RY)| a =
(4;7),A € M(RY}. A(R?Y) can be regarded as a Banach space with a norm
lall = |Allop V |I7]l, where || - ||op is the operator norm. The following lemma is
fundamental (see Corollary 2.1.3 and Lemma 2.2.3 in [JM93]).

Lemma 3.1.1 (1) Let a € A(R?) and p € P(R?Y). The image measure jp o a™!
is full if and only if o € A(R?Y) and p is full.

(2) Suppose p, € P(RY), p is full and o, € ARD). If ji S 11 and {jin 0 o'}
is tight, then {an} is relatively compact in AR?), where % denotes the weak
convergence.

Let X = {X(¢),t > 0} be a wide sense operator semi-selfsimilar process. We
set

I'X) = {a>0/3Bc MR, 3c:[0,00) — R?

st {X(at)} L {BX () + c(t)}},
B(X) = {Be M(RY| Ja>0,3c:[0,00) — R?

st {X(at)} L {BX(t) + c(t)}}.

We assume the following conditions for each wide sense operator semi-selfsimilar
process X throughout this thesis.

(X-1) X ={X(t),t > 0} is stochastically continuous.
(X-2) X(0) is a constant almost surely.
(X-3) There exists a ty > 0 such that the distribution of X (¢y) is full.

For a wide sense operator semi-selfsimilar process X, by (1) of Lemma 3.1.1, we
see that the space scaling matrix B in (2.1.4) is invertible and the function ¢(t)
in (2.1.4) is continuous. Set

ap = ap(X) = inf{I'(X) N (1,00)}. (3.1.1)

Then for a class of epochs of X, we obtain the following proposition in a similar
way to Theorem 1 in [MaSa99] by using (2) of Lemma 3.1.1.
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Proposition 3.1.2 Let X = {X(¢),t > 0} be a wide sense operator semi-
selfsimilar process. Then I'(X) = (0,00) if ap = 1, and I'(X) = {af| n € Z}
Zf ag > 1.

Proof. Firstly, we show that I is group. From operator semi-selfsimilarity, for
any B € B, there exists an a € ' and ¢ : [0,00) — R such that

X(to) = X (aa"'t) £ BX(a ‘o) + cla™'to).

Since the distribution of X (¢,) is full, by Lemma 3.1.1, we see that B € M;(R?).
Let a,a’ € T. By (2.1.4), there exist B, B’ € M(R%) and ¢, ¢ : [0,00) — R such
that {X (at)} £ {BX(t) + c(t)} and {X (a't)} < {B'X(t) + ¢(¢)}. This implies

{X(ad't)} £ {BB'X(t) + (BE(t) + c(a't))}.
We see that aa’ € I'. Let a € I'. Then,
{X (1)} = {X(aa™'t)} £ {BX(a7"t) + caa™'t)}

Thus, we have

{X(@ ")} £ {B7'X(t) — B co(a 1)}

This shows a~! € I' and ' becomes a group.

Next, we show the closedness of I'. Let us assume that a,, — a, > 0. Then,
there exist B, € M;(R%) and a sequence of function ¢, : [0,00) — R? such that

{X(ant)} < {BuX () + calt)}.

From stochastic continuity of {X(¢),t > 0}, we have
{X(ant)} 2 {X(ant)}, (3.1.2)

where = denotes the convergence of all finite dimensional distributions. Espe-
cially,
X(analty) — X(to) in law.

By (2) of Lemma 3.1.1, we see that {B,} is relatively compact. Taking subse-
quence {n'} of {n} if necessity, there exists a B € M(R?) such that B,y — B.
Since (3.1.2) and

{BuX(t)} 2 {BX (1)},

implies that there exists a function ¢y : [0,00) — RY such that ¢, — cu
(pointwise) and

{X(aset)} £ {BX(t) + coo(t)}.
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Furthermore, by Lemma 3.1.1, we see that B € M;(R%).

Lastly, put
ap = inf(I'N (1, 00)).

Then, by the closedness of T', ap € T. By the same argument in [MaSa99], we
have that I' = (0,00) or I' = {aj| n € Z} corresponding to ay = 1 or ag > 1.
If ag = 1, then the stochastic process {X (t)} becomes a wide-sense operator self
similar process. Thus we assume after all the case where ag > 1. We call this ag
a basic epoch.

When ay = 1, the process X becomes a wide sense operator selfsimilar, on
the other hand when ay > 1, the process X is purely wide sense operator semi-

selfsimilar. Thus from now on we assume that ag > 1. We call this ay basic epoch
of X. We set

N(X) ={N € MRY| Jc:[0,00) - R s.t. {X ()} L {NX(t) + c(t)}},
and forn € Z
B'(X) = {B e M;(R%| 3c: [0,00) — R s.t. {X(ait)} L {BX(t) + c(t)}}.

Theorem 3.1.3 Suppose that X = {X(t),t > 0} is a wide sense operator semi-
selfsimilar process. Then the following hold.

(1) N(X) is a normal subgroup of B(X).
(2) For each n € Z, B"(X) is a coset of N(X) in B(X) .
(3) BM(X) = (BY(X))" forn € Z and B(X) = | B"(X) (disjoint union).

nez
Proof. (1) Let N € N(X) and B € B(X). Then for some a € I'(X) and ¢y and
¢p ¢ [0,00) — R4, we have {BX(t) + cp(t)} £ {X(at)} £ {N(BX(t) 4 c5(t)) +
cy(at)}. Thus,

(X} £ {B'NBX(t) + (B"'Ncg(t) + B cey(at) — B lep(t))}.

This implies that A (X) is a normal subgroup of B(X).
(2) Let By and By € B*(X). Then {B;X(t) + cp, (1)} £ {X(a2t)} £ {B,X(t) +
¢g,(t)}. This implies

{X (1)} < (B BoX(t) + By eny(t) — By len, (1)},
and then By = B;N for some N € N(X). In a similar way, we have that

By = N'B; for some N’ € N(X).
(3) is shown by the use of (1) and (2). O
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3.2 Reduction to the operator semi-selfsimilar
process

It is known that an R%valued 1-stable Lévy process can not be reduced to strictly
stable Lévy process. But [Sa91] showed that any wide sense selfsimilar process can
be reduced to a selfsimilar process with a suitable shift. [MaSa99] extended this
result to wide sense semi-selfsimilar processes. First we state the corresponding
result for a wide sense operator semi-selfsimilar process in the case where a space
scaling matrix is fixed. We can prove the following in a similar way to Theorem
5 in [MaSa99].

Lemma 3.2.1 Let X = {X(t),t > 0} be a wide sense operator semi-selfsimilar
process. Let By € BY(X). Let ¢, be non-random functions in (2.1.4) for al €
['(X) and B} € B"(X),n € Z. We assume that a non-random continuous func-
tion d, : [0,00) — R? satisfies the following two conditions.

Bid,(t) = d,a(t),
cn(@o) = Cpi1(1) = dny1(1) — dn(ao).

Put
k(t) = co(ag’t) + de(ag‘t), ag<t<agt, (e Z.

Then the function k(t) is continuous and Y = {X(t) — k(t),t > 0} is operator
semi-selfsimilar.

Theorem 3.2.2 Let X = {X(t),t > 0} be a wide sense operator semi-selfsimilar
process. Then for each By € BY(X) there erists a non-random continuous func-
tion k = kg, : [0,00) — R? such that Y = {X(t) — k(t),t > 0} is operator
semi-selfsimilar.

Proof. Let ¢, be a function in (2.1.4) corresponding to an epoch af and a space
scaling matrix B} for n € Z. Set
t—1
d,(t) = ——B7(c1(1) — 1), neZ. (3.2.1)
apg — 1
Then d,, satisfy the conditions in Lemma 3.2.1, and we have our assertion. O
For an operator semi-selfsimilar process X = {X(¢),t > 0}, we use corre-
sponding notation I'g(X), By(X), No(X) and By (X) to I'(X), B(X), N(X) and
B"(X), n € Z, for ¢(t) = 0, respectively. For the process Y in Theorem 3.2.2,
['(X) = To(Y) but B(X) # By(Y) in general. Then we have a new question: Is
there any reduced operator semi-selfsimilar process Y = {Y (¢),t > 0} satisfying
B(X) = By(Y)? We give such a shift function {k(¢)} under some conditions.
Let X = {X(t),t > 0} be a wide sense operator semi-selfsimilar process. For

N € N(X), we denote by cy a function with {X(£)} £ {NX(t) + cn(t)}.
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Theorem 3.2.3 Let X = {X(t),t > 0} be a wide sense operator semi-selfsimilar
process. Suppose that there exists an Ny € N (X), which satisfies I — Ny €
M (R?) and

(I — N)(I —Ny) ey, (t) =cn(t) forany N € N(X). (3.2.2)

Then there exists a non-random continuous function k : [0,00) — R? such that
Y = {X(t) — k(t),t > 0} is an operator semi-selfsimilar process with I'(X) =
Lo(Y) and B"(X) = By(Y),n € Z.

Proof. Let By € BY(X). Then by Theorem 3.1.3, there exists an Ny € N(X),
which satisfies N;B; = B;N,. Then we have next two relations:

{X{(aot)}
{X(aot)}

Thus we have

{N1X (apt) + cn, (aot)} 4 {N1B1 X (t) + (Nicp, (t) + cn, (aot)) },
{BiX (1) + e, (1)} £ {BiNoX (1) + (Buen, (t) + e, (1)}

e [le

e, (aot) = (I — Ny)ep, (t) + Bien,(t).
From this, if we take k(t) = (I — Ny)7len, (t) and Y (t) = X (t) — k(t), we have

{YV(agt)} < {BiX(t)+cp,(t) — (I — Ni)~'ew, (aot)}
= {BX(t)— (I — N)) 'Bicn, (1)} (3.2.3)

Note that if I — N; € M;(R%), then I — Ny € M;(R?). By the definition of N,
and (3.2.2), we have

(I — N1)'Bien,(t) = Bi(I — No) len,(t)
= Bi(I—Np) ey (1) (3.2.4)

By induction, (3.2.3) and (3.2.4) imply
{(Y(ait)} £ {BrY (1)}, for any n € Z.
This implies our assertion. O

Corollary 3.2.4 If —I € N(X), then a wide sense operator semi-selfsimilar
process X can be reduced to an operator semi-selfsimilar process Y satisfying

B"(X) = BX(Y), n € Z.

Corollary 3.2.5 If N(X) is commutative and there exists an N1 € N(X) such
that I — Ny € M (R?), then a wide sense operator semi-selfsimilar process X

can be reduced to an operator semi-selfsimilar process Y satisfying B"(X) =
By(Y), neZ.
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Proof. Let N € N(X). Then we have {X(¢),t > 0} < {N,X(t) + cn, (1)}
L ANNX(t) + (Nien(t) + e, ()} and therefore

CN1N<t) = N1CN(t) + CN,y (t) (325)

In the same way, we have ¢y, (t) = Nen, (8)+cen(t). Then we have (I—Ny)ey(t) =
(I — N)cp, (t). Using commutativity of Ny and N, we have (3.2.2), which implies
the assertion. O

3.3 Connection to scaling limit

Analogues to [MaSa99], we can prove the following theorem.

Theorem 3.3.1 (1) Let X = {X(t)} be a stochastic process satisfying the con-
ditions (X1),(X2) and (X3). Let us assume that there exist a stochastic
process {Y (t),t > 0},a, 1 o0, B, € M;(R%) and non-random functions
cn 2 [0,00) — R? such that

Ap+1

(i) there erists lim > 1,

n—oo  q,
(i) B, Y (Y (aniat) — Y (a-ant)) — 0 in probability.
(it)) {B"Y (ant) + ea(t)} S {X(0)}
Then, {X(t)} is wide sense operator semi-selfsimilar process.

(2) Conversely, if {X(t)} satisfies conditions (X1), (X2) and (X3) and is wide
sense operator semi-selfsimilar, then {X(t)} is such a limit.

The proof can be carried out exactly by the same way as in [MaSa99] by noting
Lemma 3.1.1. Let a be a limiting value in (i) of Theorem 3.3.1 and B be an
arbitrary accumulating matrix of {B,};B,,n € N}. Then, we see that I'(X) D
{a",n € Z} and B(X) D {B",n € Z}. If there exist an N € M;(R?) and
non-random function C,, y : [0,00) — R? such that

YO = {NY (1) + enn(®)},

and BN (X) = N'(X)B,, then N € N(X).

3.4 Exponents of operator semi-selfsimilar pro-
cesses

[Sa91] showed the existence of an exponent of a wide sense operator selfsimilar
process. In this section we consider the problem for a wide sense operator semi-
selfsimilar process. For a wide sense operator selfsimilar process, there always
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exists its exponent. However in the case of wide sense operator semi-selfsimilar
process, we need a matrix of signs for such an expression. [C94] treated a similar
problem for a semi-stable distribution. Set M;(R%) = {S € M;(R%)| S? = I}
and M (R?) be the class of matrices, all of whose eigenvalues have positive real
parts. We remark that A is belongs to M (R?) if and only if lim; ., exp(tA) =
0.

Lemma 3.4.1 For each invertible matriz B, there exist an S € My (R?Y) and
an H € M(R?) such that S and H are commutative and B = Sexp H.

Proof. B can be represented in a Jordan canonical form J. Namely, B ~ J = J, &
J_ & Jry, where J+ (resp. J—) is a direct sum of Jordan blocks corresponding
to positive eigenvalues (resp. negative ones), Jyys is a direct sum of real Jordan
blocks corresponding to complex eigenvalues and A ~ B means P~'AP = B for
some P € M;(R?). We see that J+ can be expressed as an exponential form by
using that J(\, k) ~ exp(J(log A\, k)) for any A > 0 and k € N, where J(\, k) is
a Jordan block of k-th degree. For Jj,/, by using

9

b
a —b logva?+b*> — arctan —
arctan —  log+va? + b?
a

we see that any Jordan blocks in Jjj, can be expressed in an exponential form by
a similar way to J,.. A Jordan block in J_ cannot be expressed in an exponential
form of real exponent matrix in general, but —J_ has an exponential expression.
Let D = I®(—I)®I. Then there exists an H; € M(R?) such that J = Dexp H;.
Since the signs of the elements of D corresponding to each of Jordan blocks are
definite, H; and D are commutative. This concludes the lemma. O

Theorem 3.4.2 Let X = {X(t),t > 0} be a wide sense operator semi-selfsimilar
process. Let ag be the basic epoch of X = {X(t),t > 0}. Then there exist an
H e M (R%), an S € M4 (R?) and a function c, : [0,00) — R4 n € Z such

that S and H are commutative and
{X(at),t >0} L {S"a" X (t) + c,(t),t > 0} (3.4.1)
for any a € T'(X), where n is an integer such that a = ay.

We call H an exponent matrix of a wide sense operator semi-selfsimilar pro-
cess. and the process X is called an (ag, H, S)-wide sense operator semi-selfsimilar
process X. If we can take S = I, we omit S and call X an (ag, H)-wide sense
operator semi-selfsimilar process .

Remark 3.4.3 S and H are not necessarily unique. If X is also expressed with
an exponent matriz Hy and a sign matriz Sy, then the real parts of eigenvalues of
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Hy are same as those of H and by Theorem 3.1.3 there exists an N, € N (X),n €
Z, such that
Syalt? = N, S"al".

Proof of Theorem 3.4.2. We take an arbitrary B; € B'(X) and fix it. By Propo-
sition 3.1.2, a = ay for some n € Z. Then by Lemma 3.4.1, there exist an
S € My (R?) and an H € M(R?) such that SH = HS and B; = Sall. Then
we have our exponential expression of B}, n € Z. Further, using Theorem 3.2.2,
we see that H € M, (R?), since the reduced operator semi-selfsimilar process Y
is vanishing almost surely at ¢ = 0, which completes our assertion. O

As we have seen in Theorem 3.1.3, for each wide sense operator semi-selfsimilar
process, there exists an epoch a > 1, a space scaling matrix B and an nor-
mal subgroup N(X) of B(X). A new question arises. Let Ml,(R%) = {N €
Mp(RY| [N =1 for any eigenvalue A of N and N ~ D, D is a diagonal matrix}.
For any given a > 1, H € M, (R%), S € M4;(R?) and a normal subgroup N of
ML (RY) such that SH = HS and (Sa® )N = N(Sa'?), is there a wide sense
operator semi-selfsimilar process with an epoch a, an exponent matrix H, a sign
matrix S and NV (X) = N7 We construct examples of wide sense operator semi-
selfsimilar processes as operator semi-stable processes for any given parameters.
Recall Definition 2.2.1 and we redefine the semi-stablity.

Definition 3.4.4 Let u € P(RY) be an infinitely divisible distribution. p is
called operator semi-stable if its characteristic function [i(z) satisfies that there
exist a € (0,1) U (1,00), B € M(R?) and c € R such that

[i(2)* = i(B*2)e“?) 2 e RY, (3.4.2)

where B* is the adjoint matriz of B. If (3.4.2) holds for ¢ = 0, it is called strictly
operator semi-stable.

We have the following proposition by the same way as in [Sa99b]

Proposition 3.4.5 Let X = {X(t),t > 0} be an R¥-valued Lévy process. Then
X = {X(t),t > 0} is wide sense operator semi-selfsimilar (resp. operator semi-
selfsimilar) if and only if the distribution of X(1) is operator semi-stable (resp.
strictly operator semi-stable).

Remark 3.4.6 By using Theorem 3.4.2, B in (3.4.2) is represented by
B = Sa", where S € M (RY), H € M (RY),

and all real parts of eigenvalues of H is greater than or equal to 1/2. Further if

a real part of eigenvalue is 1/2, the corresponding component is Gaussian (see
[Lu8l1]).
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Let a > 1 and H € M (R?) such that the real parts of eigenvalues of H are
greater than 1/2, S € My (RY) satisfying SH = HS and let A/ be a normal
subgroup of M},(R?) such that BN' = N'B where B = Sa”. In order to
construct an operator semi-stable process X with an epoch a, a space scaling
matrix Sa” and NV (X) = N, we give a slightly modified characterization of
the Lévy measure of an operator semi-stable distribution in [Lu8l]. Let D =
Unen NU, where U = {z € RY| ||z|| < 1}. Then D is bounded and ND C D
for any N € A and 0 € D. Since absolute values of eigenvalues of B are greater
than 1, there exists an ng € N such that B~™D C D. Since BN = NB,
N(BD) C BD for any N € N. Set Zg = D\ (B"'DUB™2DU---UB™™D).
Then we see the following lemma.

Lemma 3.4.7
(1) NZg C Zg for any N € N (X),
(2) if m #n, then B"ZgNB"Zg =0 m,n € Z,

(3) R*\ {0} = |J B"Zs.

neZz

Theorem 3.4.8 Let i be an infinitely divisible distribution without any Gaussian
parts.  is an operator semi-stable distribution which is invariant under N with
an epoch a > 1 and a space scaling matriz B € M;(R?) if and only if its Lévy
measure v has the following form:

v(E) =Y a"o(B"ENZg), for E € BRN\{0}), (3.4.3)

neZ

where o is an N -invariant finite measure on Zg.

Proof. Let 1/a; (resp. 1/as) be the maximum (resp. minimum) of real parts
of eigenvalues H. Then by Remark 3.4.6, 0 < a1 < ap < 2. First we notice that
v in (3.4.3) is a Lévy measure. Actually,

/ v(de) < Y a"o(Zp) < o0 and
Uz o B" Zs =

/ 2fPr(de) < CY a*a"0(Zp) < oo for some C > 0.
U%f <)OB”ZB

n=0

It is clear that p is an operator semi-stable distribution with an epoch a > 1 and
a space scaling matrix B without Gaussian components if and only if the Lévy
measure v of y satisfies

av(E) = v(B'E). (3.4.4)

Lévy measure defined by (3.4.3) satisfies (3.4.4) for any a",n € Z and thus
i is operator semi-stable. If o is M-invariant, so are v and u. Conversely, if
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1 is operator semi-stable without Gaussian components whose Lévy measure v
satisfies (3.4.4), then by using Lemma 3.4.7, we have

v(E) =Y v(ENB"Zg) =Y a;"v(B"EN Zp).

neZ nez
Therefore, we set 0(C) = v(C) for C C Zp to have (3.4.3). If u is N-invariant,
then v is so. Thus, we have conclusion. O
Put a measure 0 on Zp such that 0 o N1 = ¢ for any N € N(X) and
o0 S™t # 0. We define a Lévy measure v by (3.4.3) and put u(t) = p**. Then

(u(t),t > 0) is the law of an operator semi-stable process X with an epoch a, an
exponent matrix H, a sign matrix S and NV (X) = N
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Chapter 4

Operator semi-stable integral
stochastic processes

In this chapter, we consider stochastic integrals with respect to the random mea-
sure induced by operator semi-stable Lévy processes. Namely, we integrate some
functions by semi-stable Lévy processes. The integrated process has operator
semi-selfsimilarity with stationary but not necessarily with independent incre-
ments. In [MaM94|, they define integral related to operator stable processes
and in [MaSa99], they deal semi-stable case. Firstly, we consider the case where
integrand is general function. Next, we consider the case where integrand is spe-
cial case, some “semi-selfsimilar” function, and investigate integrated process.
In [V87], he deal with the case integrand function has 1-dimensional selfsimilar-
ity and seek the relation among the selfsimilarities of integrand and integrated
process and obtained process. We inquire semi-selfsimilar case.

4.1 Operator semi-self similar processes with sta-
tionary increments

In this section, we will give definition of stochastic integral by operator semi-
stable Lévy process. The sufficient condition of integrand which is easily applied
is also given.

Let u be Q-operator semi-stable distributions without Gaussian component,
and ¥(z) := logji(z) and Q(u) be the set of all exponents of the operator semi-
stable distribution y, and define

Com(Q) = {4 € M(R)|AQ = QA}.

Theorem 4.1.1 Let {Y(x),x € R} be an Q-operator semi-stable Lévy process
with L(Y (1)) = p and {A(u),u € R} be real dx d matrices. If A(u) is measurable

and

/_O:O U (Au)*)z|du < oo, (4.1.1)
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where A(u)* is transposed matriz of A(u), then
I(A) = / T A(w)dY (w)

can be defined. Furthermore, if for some Q € Q(u), A(n) € Com(Q) for all u,

then I(A) is an operator semi-stable vector with characteristic function

E[e!®IA)] = exp {/

—00

o

\I/(A(u)*z)du} .

Next lemma is shown in a similar way to that for showing Lemma 5.1 in [MaM94]

Lemma 4.1.2 Let & and & are independent R*-valued operator semi-stable ran-
dom wvectors such that E[e'*%)] = [i(2)%,¢; > 0,z € R,j = 1,2. If A, Ay €
Com(Q) for some Q € Q(u), then A&y + Axés is Q-operator semi-stable.

Proof of Theorem 4.1.1 When A(v) is a M(R%)-valued step function with the
form

k
w) =Y Al i a(u), A € Com(Q),xj-1 <y,
j=1

we define

A) = ;AJ{Y(%’) —Y(zj-1)}

Recall that for 0 < z < y,

E[efsY WY@ = glei=Yu—2)] = f(z)v—e.

Hence by Lemma 4.1.2, I(A) is Q-operator semi-stable and we have
. k
B = [T = H exp{ () — ;1) U(A32))

= exp

> Ay — 2o }W(A] )}

bt
- o]

— 00

A(u)*z)du} . (4.1.2)

For any { A(u)} satisfying (4.1.1), choose a sequence of simple functions {A™ (u)}2
satisfying

T((A™ (1) — A(u)*)2)du — 0 as n — oco.
Then we can define I(A) as the limit of J(A™ which does not depend on the
choice of {A™}. Let

X (2) 1= B[,
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Since 1(A™) is Q-operator semi-stable,
Xn(2) = xn(t92)  for each t > 0. (4.1.3)

On the other hand, we have now proved

Xa(2) = X(2) := B[],
By letting n — oo in (4.1.3), we have x(z)! = x(t9 z). Therefore, I(A) is Q-
operator semi-stable. The characteristic function of the limit /(A) is the same as
in (4.1.2). This completes the proof.

Here, operator semi-stable integral is well-defined and we give definition.

Definition 4.1.3 Let {Y(x),x € R} be the same process as in Theorem 4.1.1
and let {Ai(u),u € R}i>o be real d x d matrices. such that for some @ €
QY (1)), Ai(u) € Com(Q) for all w € R,t > 0. Then the process {X(t),t > 0}
defined by

X(t) = / T Aw)dY (u)

—0o0

15 called operator semi-stable integral process or simply operator stable process.

The integrability condition (4.1.1) is not of the form to be checked easily.
Thus, we give some sufficient condition in the following theorem.

R} be a symmetric operator semi-stable Lévy
(2), 2z € RY, where

fi(2) = exp {/SQ ~(da) /OOO[COS<Z’ $@2) — 1]d (_ Hxs(3)>}

for some Q € M(R?) with 7q > 1/2. If matriz {A(u),u € R} satisfy that
A(u) € Com(Q) for all u, A(u) is measurable and that

Theorem 4.1.4 Let {Y(x),x

S
process such that E[e?*Y 1)) = [i

/ (1A% + [ A2 %) du < oo

for some ¢ with 0 < ¢ < min{2 — 1/79,1/Tq}, then the integrability condition
(4.1.1) is satisfies.

Proof. Note that any 0 < p < 2, |cosz — 1| < C|z|’,z € R for some positive
constant C. Let ¢ satisfies 0 < 1/Ty — e < 1/7g + ¢ < 2 and we have

I = /_O:O|logﬁ(A(u)*z)|du

— /o:o du /SQ v(dx) /OOO | cos{A(u)*z, s%) — 1|d <—

S

Hx(s)>
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_ C/_Z du /SQ ~v(da) /01 | cos(A(u)*z, s%x)|/7eted (_Hx(s)>

S

C’/_o:o du /SQ y(dx) /100 | cos(A(u)*z, s9) [VTe=¢d (_His))
< of duf ) ) [ A=l 15217 (_H<>>

cf. du [ ‘“/'wMMMﬂw%w%%d(ﬁfﬁ>
< 0 [T [ @) AN 159 s
/ d“/ (d) / A H]=] HSQH)I/TQ_Eslgds,
for some C” > 0. Here, we use H,(s) is nonnegative and bounded. And we use

next lemma. ( This is (i) of Proposition 2.1 in [MaM94].)
Lemma 4.1.5 For any d > 0 there exists C' > 0 such that

COsed s<1
Q| <« > 1
|7 < { OsTotd 5~ 1.

With this lemma, we have

o] 1 (L
1< Ol [ At [ s s
0

00 o 1 —_5(L —
C/HZHI/TQ—E/ HA(U)Hl/TQ_Edu/ s 1-eTq 5(TQ E)dS
1

The condition of this theorem, we have [*_||A(u)|Y @ du and [*°_ || A(u)||*/Te~du
are finite. For sufficiently small 0, the integrals with respect to s are finite. There-
fore, we have conclusion.

4.2 Semi-selfsimilarity of integral stochastic pro-
cesses

In section 2, we investigate the properties of special case of this integrated process.
Similar way to [V87], we inquire semi-selfsimilar case: integrand functions have
some semi-selfsimilarity for example local time of semi-stable Lévy process.

As mentioned in [V87], many selfsimilar processes with stationary increments
are obtained from basic R%valued selfsimilar processes {Y (s)} by the following
integral:

D) :/_O:OK(t,m)dY(x) for ¢ > 0, (4.2.1)

30



where { K (¢, s)} is a deterministic or random function on [0, 00) x R with values in
[—00, 0], provided that the integral can be defined in some stochastic integration.
If K is random, it is usually assumed to be independent of X.

An R-valued stochastic process { K (¢, z)}, regarded as random functions of s
and t, is called (hy, ho)-semi-selfsimilar if there exists a > 1 such that

{K(at,az)} £ {a" K(t,z)}. (4.2.2)

Set
s = inf{a > 1: (4.2.2) satisfies.},

and we use a notation (s, (hy, hy))-semi-selfsimilar process. Following theorem
corresponds to Theorem 7.1 in [V87], which is the case of selfsimilar processes.
Since we consider 1-dimensional random function K (¢, z) and d-dimensional pro-
cess Y (x), we define a d-dimensional process D(t) in (4.2.1) by its component,

D) = [ T K 2)dY ().

Theorem 4.2.1 We assume the following:
1) {K(t,z)} is (s1, (hi, ha))-semi-selfsimilar,
{Y(z)} is operator (sq, H3)-semi-selfsimilar,

)
)
3) hologsi/logsy € Q,
(4) {K(t,z)} and {Y(x)} are independent.

(
(2
(

Then there exists so = So(ha, $1,82) such that {D(t)} in (4.2.1) is an operator
(S0, (hil 4+ hoHs))-semi-selfsimilar. We say that {K(t,z)} has stationary incre-
ments if there are random variables w(b) and t such that for b,t > 0 and s € R,

Kb+t z)— K(b,z) L Ktz + wb)), (4.2.3)

where £ means the equality of the marginal distribution. If we also assume that
{K} and {Y'} have stationary increments, then {D} has stationary increments.

Proof.
Semi-selfsimilarity Definition of K implies the following semi-selfsimilarity:

{K(t,2)} < {s7" K (s1t,s172) }
Then we have

{DO(#),t >0} 4 {slhl / K(sit,s"22)dY 9 (z),t > 0} :
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Assumptlon (3) implies that there exists an irreducible fraction ¢/p such that

s = s and it can be shown that

{V(z),ze R} £ {59V (siz),z € R}
= {s;Phefly(Ph2p) 2 e R).

Setting so = s}, we obtain

[l

(D(t),t > 0} { | s R (S s Y (), ¢ > o}

= {sg "D (sot), ¢ > 0}

Statinary increments From increments of K (t,z) and Y (z) are station-
ary, we prove stationary increments of {D(t)},

(D(b+1t)— D(b)} = { K(b+t,z) — K(b))dY(x)}
Lk {/ Ktz +w b))dY(x)} (by (4.2.3))
_ { Y K (t, )Y (- (b)+x’)} (setting 2’ = = + w(b))
d { / K(t,2)dY (x )} (stationary increment of {Y (z)})
= {D(

This implies the process {D(¢)} has stationary increments. O

An example of random function in (4.2.1) is a local time of a strictly a-semi-
stable process. In the next section, we consider a problem for the case.
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Chapter 5

Random walks in random
sceneries

In this chapter, we construct an example of operator semi-selfsimilar processes
in the way of random walks in random sceneries. Kesten and Spitzer considered
random walks in random sceneries and selfsimilar processes as a scaled limiting
process of that in [KS79]. We extend this problem to operator semi-stable case.
In the way of limiting, the limiting process turn to be stochastic integral process
defined in chapter 4. Thus, we have an example of semi-stable integrated process
and can inquire the limiting process by using the properties proves in the previous
chapter.

5.1 Local times of semi-stable Lévy processes

In this section, we prepare some propositions of local time of semi-stable processes
for dealing operator semi-selfsimilar processes. We study properties of local times
for (r, a)-semi-stable Lévy processes, and consider the case where d = 1 in this
subsection. It is known that a strictly a-stable Lévy process has a local time
at x, L(t,z) with @ > 1, and we can take a version of L(t,z) which is jointly
continuous in (z,t) with a > 1 (see [GK72]). In the case of (r, a)-semi-stable
Lévy processes, we have the following.

Theorem 5.1.1 An a-semi-stable Lévy process {Y (t),t > 0} has a local time at
x, L(t,z) with a > 1, and there exists a jointly continuous version of L(t,x). If
a=1and {Y(t),t > 0} is not strictly 1-semi-stable, then it has a local time but
does not have its continuous version.

From now we denote by L;(z) a continuous version of such a local time.

Proof.

Theorem 7.5 in [Sa99a] implies that almost all sample functions of {Y' ()}
have the following properties:
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(i) 0 is regular for {0} (see Section 7 in [Sa99a] or Section 43 in [Sa99b] for the
definition of “regular”),
(i) for all z,y we have P*{Y (t) = y for some t > 0} > 0, where P* is the law of
Y (t) starting at x.
They ensure that, for each x, a local time L(¢, z) exists (see [GK72]), and at any
fixed point it is continuous as a function of ¢ almost surely.

We next show its joint continuity. Proposition 14.9 and 24.20 in [Sa99b] imply
that for each ¢ > 0 Y'(¢) is determined as follows:

Elexp{izY (t)}] = e @) ¢(2) = |2|*{m(2) + ina(2)} — icz, (5.1.1)

where z € R, ;(2) is bounded from below by a positive constant and continuous
in R\ {0} satisfying n,(r'/%2) = n:(z), m(z) is a real function continuous in
R\ {0} satisfying n,(r'/®2) = na(2). By Theorem 4 in [GK72], it is enough to
show that

Z{é P2 < oo, (5.1.2)

where

1 oo 1
O(u) = sup — 1 —cosxz)Re{ ——— » dz.
() ol T —oo( ) {1+¢(2)}
To show (5.1.2), we use a similar way to that for proving Theorem 7.4 in [Sa99a].
It is known that there exist positive constants k; and ko such that k; < ny(z) < k.
Using them, we obtain

1 _ 1+ |z|%m(2)
Re{1+¢(z)} {1+ [z[om(2)32 + {[2]°n2(2) — e2}?

1 +l€2’2‘a
ki[>

This implies that for each x > 0

1 foo 1

f/ (1 — coszz)Re {1+¢( )}dz

/1/$ 1+]{32|Z|a 2/ ]_—|—k32|2’|a
|z|>1/z

e KRl ki|z[*

= -1 as r — 0,

<

and we can take a continuous version of a local time.
In the case of not strictly 1-semi-stable Lévy process 7;(2) in (5.1.1) is same,
but 75(z) is not; 72(2) is given by

ng(rl/az) =1n9(2) + sgnz/ zv(dx),

1<|z|<rl/e
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where v(dz) is Lévy measure and M = [;_|, <1/ zv(dz) # 0. Remark that the
constant which is larger than 7,(z) for any z € R does not exist. In this case, we

have |na(2)] ~ %log\ﬂ as |z| — oo (see page 312 in [Sa99b]).
To show the assertion, it is enough to show that
oo 1
limsup(log k) [~ Re{———1dz>0 5.1.3
msup(logr) | e{ﬁ-m(z)} ‘ (5.1.3)

(see Theorem 4 in [GKT72]). Hence

Re{ 1 } S k12|
rt+o(z) ) T (k4 [zlk)? + (|2]m(2) — ¢2)?
k1 (log ri/e)? 1
M2 z(log|z[)?

and we have

lim sup - Re {1} dz > / 2]
oo Jooo | K+ B(2) T Jiize (K [2[k2)? 4 ([2(02(2) — c2)?
ki (logrt/®)? 1
M? log k’
which concludes (5.1.3). O

5.2 Random walks in random scenery

In this section, we assume that slowly varying functions in (2.3.1) [; = 1,7 = 1, 2.
Let {Si,k =0,1,2,...} be a Z-valued random walks such that {rfn/aS[r?t],t >
0} converges to a strictly (r1,«)-semi-stable Lévy process {Y(¢),t > 0} with
1 < a <2 Wealso let {£(u),u € Z} independent identically distributed R?-
valued random variables, independent of { S}, belonging to the domain of partial
attraction of strictly operator (r2,())-semi-stable random variable Zg, namely

ry n@ zﬁjﬂ (k) converges weakly to Zg. Since if Zg is Gaussian, the problem can
be handled similarly to [KS79] and [Bo89], we assumed that Z is purely non-
Gaussian and use the representation (2.2.2). When for real parts of eigenvalues
of @ satisfy 7o <1 < Tgy, we need symmetry condition, that is, the distribution
of £(0) is same as that of —£(0).

“Random walks in random scenery” in [KS79] as follows: Let Z-valued random
variables X;’s and R-valued random variables £(k)’s belong to the domain of
attraction of strictly a-stable (o € (1,2]) distribution and that of strictly (-
stable (6 € (0,2]) distribution, respectively. Assume that they are independent
and E[X;] = 0. We set

l
W, = Z_:é(Sk), (5.2.1)
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where S, = Y% | X; and Sy = 0. We define W (t) by
Wit)=Wi+t—-0)Wiy1 =Wy, I<t<l+1. (5.2.2)

Asymptotic behavior of {W,,} is determined by two kinds of randomness, random
walks {S,} and random scenery {{(k)}, and they imply an interesting selfsim-
ilarity for a scaled limiting process of {W(t)}. For two kinds of randomness,
we consider a strongly dependent sequence {£(5,)}, its partial sum W, and the
process {W(t),t > 0}. Let {Z(x),z € R} be an Révalued strictly operator
(r9, Q)-semi-stable Lévy process, whose distribution of Z(1) is the same as that
of Zg, independent of strictly (71, a)-semi-stable process {Y(¢)}. By Theorem
5.1.1, we can take a version of local time of {Y(¢)}, which is continuous in (¢, z),
and denote by L;(x). Hence we can define a stochastic integral

A(t) = / O:O Lo(x)dZ(x).

Then we have the following theorem.

Theorem 5.2.1 Let H = (1 — 2)I + =Q. Iflogri/(alogrs) € Q, then there
exists ro = 1o(r1, 79, ) such that {rg™ W (rit),t > 0} converges weakly in
C([0,0); RY) to the operator (ro, H)-semi-selfsimilar process {A(t),t > 0}, which
has stationary increments.

Remark 5.2.2 In the case where 0 < o < 1, {S,,} is transient (see Theorem 3.1
in [C94]), and we omit the case (see page 9 in [KST9]). In the case where o =1
{L(x)} does not have its continuous version and we can not define A(t) through
a stochastic integral. On the other hand {S,} is recurrent (see Theorem 3.2 in
[C94]), and this is the case for [Bo89].

Since {Y ()} is an (r1, @)-semi-stable Lévy process {Y (r—nt)} < {r/*Y (t)},
we have the following semi-selfsimilarity of its occupation time
Ty(a,b) = [; Liap)(Y(s))ds and local time: For each n € N,

{Dopela,b),t >0y £ {0, 7 7"%),t > 0},
{Li(z),t >0} £ {r" Y L (%), > 0},

I~

where £ denotes the equality of all finite dimensional distributions with respect to
the probability measure of {Y(¢)} on D(]0,00); R), and this implies that {L;(x)}
has (71, (1 — 1/a, 1/«))-semi-selfsimilarity. Hence we can take an ry in the same
way to that of taking sy in Theorem 4.2.1. Namely, if we denote the irreducible
fraction ¢/p := logri/(alogry) and set ro = rf = r3?, then {A(t)} has (ro, (1 —
é)[ + iQ)—semi—selfsimilarity. Moreover, since {Y ()} has stationary independent
increments and a spatially homogeneous transition function, we can show that
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{Li(x)} has stationary increments (see (4.2.3) for its definition) in a similar way
to that of showing for the case of a-stable Lévy process in [L85]. They imply
that {A(¢)} has stationary increments.

We prove the rest of Theorem 5.2.1 by showing the following propositions
under the same assumption as those in the theorem.

Proposition 5.2.3
{r™ W (rgt), t >0 } = {A®t),t >0} asn — oo,

where =5 denotes convergence of all finite dimensional distributions with respect
to the product measure between the probability measure of {Y (t)} and {Zg(z)}.

Proposition 5.2.4
The family {r@”HW(rgt),t >0, ne€ N} is tight in C([0,00); R?).
5.3 Proof of Proposition 5.2.3

Let N(I,u) be the number of visits of the random walk {Sk} to the point u € Z
in the time interval [0,[]. Using this, we can represent W; as

Wi=>_&(S) = > N(l,u)(u). (5.3.1)

k=0 ueZ

For the occupation time N (I, u) we consider their linear interpolation:
Ni(u) = N({u)+ (t=D(N{I+1,u)— N(u)), I<t<l+1

For —0co < a < b < oo we set

T (a,b) = 15" z/: Nyni(u) and Ty(a,b) = /ab Li(x)dx. (5.3.2)

a<ry “u<b

Then for each kK € N and tq,t5,%3,...,tx > 0, Theorem 2.1 and 2.2 imply the
following convergence with respect to the measure of {Y(¢)} (see Section 2 in
[KS79)):

{T7(a;,b;),j € N} =5 {T' (a;,b;),j € N} (5.3.3)

Using (1) of Theorem 2.3.1, we can show the following lemmas in the same way
as that in [KS79]:

Lemma 5.3.1 There exist C;’s satisfying the following:
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(1) For each p > 1 and all large t, we have
sup B[N, (u)"] = O/,

ueZ

(2) For all large t, we have
> E[N(u)?] = O(71/*),

u€Z
Lemma 5.3.2
P{Ny(u) > 0 for some u with |u| > A(s + 1)"/*} < e(A) for any t > 0,
where e(A) — 0 as A — oo and €(A) is independent of t.

To prove Proposition 5.2.3, we need more lemmas. In this section we consider
two kinds of randomness, hence redenote fi by pg(z), and let f(z) = logpg(2).
Since {Zg(z)} is a Lévy process, we can show the following lemma about joint
distribution of A(¢) in the same way as that for showing Lemma 3 in [Ma96]:

Lemma 5.3.3 For any k € N, t1,ts,t3,...,t, > 0 and 21, 29, 23, . . ., 21 € R,

exp{ > } exp{ I (z Ltjwj) d}] |

In the same way as that for showing Lemma 4 in [Ma96] or Lemma 3.1 in [A01],
we obtain the following lemma.

Lemma 5.3.4 Let § =1 when Ty < 1, and let 0 < 3 < 1/Ty when T > 1.
Then for any z, and zo € R%, there exists some constant K > 0 such that

f(z1) = f(z2)] < K {llz1 = 22l (14 2] + [[zal]) + [lz2 = 22]1°}

=F

We next prepare for showing convergence of all finite dimensional distribution.

Lemma 5.3.5 For any k € N, ti,ts,t3,...,t, >0 and 21, 29, 23, . . ., 21 € R,

S ( S N ) e (Z Ltj<u>zj) du

ueZ
Proof.
Since ¢q(2) = 0o (ri? z) and ry™" = 071 -T’O_%Q* for any 2z € R, we
have
k _nx*
Zf( _nH*ZNTStj(“)Zj) = Zf( o TS Ny, () Zj)
ueZ j=1 ueZ =1

u€Z j=1

_ ZT n/af( —n(1- I/Q)ZN%% ) j) .

38



Hence it is enough to show that
n(1-1 i d_ [ i
Z To n/af /o) Z N / f Z Ltj (U)Zj du. (534)
u€Z j=1 > j=1

The following argument is similar to those in [KS79],[M96] and [A01]. Fixing
small 7 > 0 and large M, we define

Ay = {uel: Irrg™® < < (1+ 1)77’0”/“} leZ,
U(T, M, n) — Z To—n/af ( —n(l1—1/a) ZNTOt] ) J) ’
|z|>MTron/e Jj=1
V(r,M,n) := Z |An7l|r0_”/°‘
—M<I<M

y€An, =1

f (T’an(l—l/a) 7 > ZNTOt] ), (5.3.5)

where |A,,,| is the number of integers in A,,;, and we set

k
I:= ZTO /af ( nii=i/e) ZNT"Lt ) - U(Ta M7 Tl) - V(Ta M?”)
7=1

u€eZ

k
= > > re {f (7’0_”(1_1/&) Z Nynt, (U)Z])

—M<I<Mu€cA,

n(l1-1/a)
-/ ( TTo ”/0‘

£ $vsa) |

yEA, 1 j=1

We denote ]

gj = Nrgtj (u) and hj p— nja

Z N’"o )

yeAn l

By Lemma 5.3.4, Holder’s inequality and Minkowski’s inequality, we obtain

Ef1]]

k
< C(2M +1) max |Anilro™® max  max {E

1 l/a Z Z]H

—M< —M<I<M ’U,EAnJ

(1+ ry ") ||Zgjzj||+r‘“ e thzm)]
7j=1
“/‘”HZ — hy) mrﬂ”

+E
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& 1/2
/ 1 1/a 2
<
S OMT e, m 12,00 - ZJH]
97 1/2
1 1/ —nl 1a
E (1+ ro " ||zgjzj||+r / ||thj||)
j=1
L B/2
g YO B (g5 — )z
j=1
/ (1-1/a) i i
ST L PO P
e i & 1/2 k 1/2
«@ 2 2
1+ry SUIPTE D g4l +E ||> hyl
j=1 j=1 j=1

401/ ( B

& B/2
> ||2j||2)
j=1

The following lemma is shown in the same way as that for showing (3.9) in [KS79]
by using (2) of Theorem 2.3.1, and we omit its proof:

|;(9j — hy)|?

Lemma 5.3.6

_ a—1(,n\2—-2/a
_jpax, max Ellg; — hyl?] < O (rg)? 72

Using lemma above and (2) of Lemma 5.3.1, we obtain

H[H < CMT{ —n(l- 1/a)\/C a— 1 )2 2/«
(1+ ry 01/, [(myara 4 pon- 1/am>
+ranﬁ(1—1/a OB a—l)/2rgn(1—1/a)ﬁ/2}

= CMr (T(O‘_l)/g + Tﬁ(o‘_l)m) .

Using (1) of Lemma 5.3.1, for large n and any ¢ > 0, we can take M7 so large
that
PAU(r, M,n) £ 0} < C.

Recall o > 1, and if we choose 7 so small (and thus M so large) that

OMr (re/2 4 p8e/2) < 2
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then we obtain

{Zf( i ZNM )—V(T,M,n)

u€Z
We next show the convergence of V (7, M,n). By using (5.3.2), (5.3.5) can be
rewritten as

> g} < 2. (5.3.6)

|Anl|
(e}

V(r,M,n) Z i (ZT" )z-),
<m "

and (5.3.3) implies that V (7, M,n) converges weakly to

Ty f(Z /(l+1 dyzj) (5.3.7)

w<m  \j=1T

as n — 0o, where we have used |A,, ;|ro™"/*
Finally, it follows from the continuity and the compact support property of

local times of strictly a-semi-stable Lévy processes with a > 1 that (5.3.7) con-

verges to
0o k
/ f (Z Ly, (u)z]) du
— "\

as T — 0 (and thus M — o0). This together with (5.3.6) shows (5.3.4) and
completes the proof of Lemma 5.3.5. a

The following lemmas is shown in a similar way to that for showing Lemma
6 in [Ma96] by using (1) of Lemma 5.3.1 and Lemma 5.3.2:

— T.

Lemma 5.3.7 For any z € RY,

lim sup N,(u)s ™" 2z = 0 in probability,

570 ez

where H* is a transposed matriz of H.

Recall that for any 2z € RY, pg(z) denotes the characteristic function of Zg and
we denote by Ag(z) the characteristic function of {(x). Then we have

Lemma 5.3.8

lim log A\g(2)

1.
=0 log q(2)
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Proof.

Respectively replacing r and n/3 in Lemma 2.6 in [A01] with 7, ' and nQ, we
can show this lemma in a similar way to that for showing Lemma 2.6 in [A01] by
taking appropriate norm. O

Proof of Proposition 5.2.3.

By (5.3.1) we have

n—oo n—oo

= lim F exp{ f ( ST ZNr”t )}]

i oo k
= F|exp {/Oof (Z_: Ltj(u)zj) du}] (by Lemma 5.3.5)

[ k
= K exp{ Z 2, A }] (by Lemma 5.3.3).

' k
lim [, = lim E | ][] ¢o (TO_”H* > Npny, (u)zj>]

This completes the proof of Proposition 5.2.3. a

5.4 Proof of Proposition 5.2.4
Recall (5.3.1), and for each t > 0 and any n € N we set

Dy(t) = 1" "W (rgt) = g™ 3 Nyga(w)é(u).

ueZ

To show the tightness of {D,,(t),t > 0,n € N} in C([0, 00); R?), we need to show
the following estimation: For each T' < co and any n > 0,

lim limsup P sup  {||Dn(t2) — Dn(t1)|| > n} ¢ =0. (5.4.1)
000 n—oo 0<t1,tr<T
[tg—t1[<8
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The following lemma is shown in a similar way to that for showing (3.19) in
[KS79] by using (1) of Lemma 5.3.1 and Lemma 5.3.2:

Lemma 5.4.1 For any € > 0, there exists an A = A(e) such that
P{N;n:(u) > 0 for some |u| > Ard® and t < T} < Z

To simplify notation, we use ¢ instead of £(0) (recall that {’s are identically
distributed). Let

ca(G) = 13P{|r,"% € G}, G € B((0,0)),
M) = [ Ado) [~ 1p(:%)a (-Hfs(s ) F e BRY\ {0}),

o(G) = M{x: ||zl € GY)., G e B((0,00)).

By using Theorem 3.3.8 in [MS01], which is a general central limit theorem for
independent and infinitely divisible distributed random variables, it is shown that

riP{ry"%¢ € F} — M(F) (5.4.2)

for every Borel set I, which is bounded away from zero and M (0F) = 0. Since
we consider purely non-Gaussian case for random scenery, by (5.4.2) we obtain

e—=0 pooo

lim lim sup r§/| | (z,2)2P{r,"“¢ e dz} =0, z e R (5.4.3)
|| <e

Remark that ¢({y}) = 0 for each y > 0 except Lebesgue measure zero set, and
thus by (5.4.2) and (5.4.3), we obtain that

for any y > 0 such that ¢({y}) = 0. Then we have the following:
Lemma 5.4.2 We can find a p such that for all large n

n/a -2Q 3
(Ar§"" + 1) P{llry "¢ > p} < 7.

Proof.
Recall 19 = r5? for some ¢ € N. By (5.4.4) we have for p with ¢({p}) =0
such that

n/a -2Q n —qn
ro'“Pllirg “"€ll > py = 5 P{llry "€l > p}

= can([p,0)) — ¢([p, 0)),

which concludes the lemma. O
Using p above, we let
,EQ
Enlu) = E(u)[ro *~&(u)]| < pl, (5.4.5)

and next estimate its expectation. We prepare properties of measures, ¢,(-) and

().
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Lemma 5.4.3 Let p > 0. Then the following are satisfied:

(1) sup /p yQCn(dy) < 00,
n 0

(2) limlimsup [ y?c,(dy) = 0.
e~ 0

n—oo

Proof.
(1) By a property of Lévy measure, we have a conclusion.
(2) Suppose {f, ... ,04} is an orthonormal basis for R%. Then ||z||?> = X%, (6;, z)%.

Since .
[ ventay) =g [ elPP{3% € o,
we conclude the lemma by (5.4.3) with 0 = 6,...,0,. O
Lemma 5.4.4 Let p >0
(1) If rg > 1, then
p
/ yc(dy) < oo.
0
(2) If Ty < 1, then
/ ye(dy) < oo.
p

Proof.
We have

(300 = Mool > ) = [ ~(ae) [ 1115 > sja (-2,

Q

Note that for any 6 > 0 there exists C' > 0 such that

Cse™% s<1
Q = 4
2 < { Ciss 35T

Using this, for some C' > 0 and z € Sg, we have and set

C((ya OO)) < ’Y(SQ) {/01 ][3 > Cyl/(TQ_5)]d (_[—IIO(S)>

S

" /100 I[s > Cyl/(TQ+5)]d <_Hx;(s>>}
= Y(Se)(i(y) + J2(y))-

o In the case of (1), we have Jo(y) = O(1) as y — 0 and an inequality,

H,, (Cy"/7a=9)
Ny) < ijl/m—a)
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Since H,,(s) is bounded for any s € R? we obtain J;(y) = O(y~*/(@=%) as
y — 0. If 7o > 1, then we can find 6 > 0 such that 1/(7g —6) < 1. They imply
that [ c((y, 00))dy < oc.

o In the case of (2), we also have Ji(y) = o(1) as y — oo, an inequality

H, (Cyt/Ta+d)
Cyt/Ta+D)

and Jo(y) = O(y~/Ta+9)) as y — oo. If Ty < 1, we can find § > 0 such that
1/(Tq + 6) > 1. They imply that [ c((y, 00))dy < oco.
They conclude the lemma. O

Lemma 5.4.5 Let p > 0 with ¢c({p}) = 0. If 9 > 1, then

P
Sup/ yen(dy) < oo.
n JO

Proof.
Definition of ¢, and Lemma 5.4.4 imply that

p p
| vealdy) <00, and  [“ye(dy) < o,
0 0

respectively. Note that ¢, () and ¢(-) are Lévy measures on (0, p), that is, [§(y? A
1)en(dy) < oo and [§(y* A 1)c(dy) < oo. Hence by (5.4.4), (2) of Lemma 5.4.3
and a convergence theorem of infinitely divisible distributions imply that

exp {/Op(eizy - l)cn(dy)} — exp {/Op(eizy — l)c(dy)} , 2€R,

and thus )
lim [ (e —1)e,(dy), z €R

n—oo 0

exists. This together with (1) of Lemma 5.4.3 concludes the lemma. O

In the case Ty < 1, we have the following:

Lemma 5.4.6 Let p > 0. If Ty < 1, then

sup/ ycu(dy) < oo.
n Jp

Proof.
Replacing n in Lemma 12 of [Ma96] by 7%, firstly we consider the case that &
is symmetric and next nonsymmetric case. Then we have the conclusion. O

For notational simplicity, we write &, for £,(0) again. We have the following:
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Lemma 5.4.7
_QQ N/
HE [7"0 “ fn} = O(rg / )

provided that £ is symmetric when 7o <1 < Tj.

Proof.

o When 79 <1 <Tp, we assume that { is symmetric and the expectation of
&, equals to zero.

o In the case where Ty < 1, using the facts E[||{]|] < co and E[¢] = 0, and
Lemma 5.4.6, we have

swprd B [i2%)
n

n/a ~2Q iy —2Q
= supry/ [ |y et *el < )|
n/o _EQ _EQ
= suprs/ | B | ety %) > |
p
< sup/ Yean(dy) < oo.
n JO

o In the case where 7 > 1. by Lemma 5.4.5 we obtain

sup rg/a HE [TOZQ@J

n/a —2Q -2Q
= supry/ | B [ 5%ty %l < |
P
< sup / Yqn(dy) < 00
n JO

and they conclude Lemma 5.4.7. O
Proof of Proposition 5.2.4.
To show (5.4.1), we introduce the following notation:

E, = 1" E |3 Ny (w)é,(u )]-
D.(t) = nH%Nr”t u){&n(u) — El&n(u)]}-

Using them, we divide {D,,(t)} as following:

|1Dy(t2) = Du(t1)|l < ||Dalte) — D (t2) — Ental| + || Dn(t1) — D;,(t1) — Enty]|
+ | En|l[ta — t1] +||D;,(t2) — Dy, ()]l

and estimate each part. Lemma 5.4.7 implies that

> N (U)én(U)] ‘

ueZ

— ran(lfl/a)E [ro_Zan] E

1B = |lrg" "y 2%E

ueZ

= 1" 0 1) = O(1).
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We have and set

D,(t) — D.(t) — E,t

= pgnH Z;Nrnt — (éa(u) = Bl&u(u)])} — g™ E X;NTS(“)@(“)] !
= rO_nH Z Nrgt(u) {f(u) - gn(u)}

4 ra”H {ZZN%%(U)E[& ()] —FE ZZNTBL (u)§"<u>] t}
=: _nHZN“t ( )}+Qn()

By using Lemma 5.4.7, it is shown that for each t < T,

Qx| = llrg™ El&al{rgt + 1 — (g + 1)}

Trofnufl/a) [ -2Q En]

IN

= O(rg"),

and by using Lemma 5.4.1 and 5.4.2

P { > Neps(u){€(u) — &n(u)} # 0 for some t < T}

ueZ

< P{&(u) # &a(u) for some [u] < Arg*} + P {Nypi(u) > 0 for some [u] > Arg/*}
< @+ 0P {739 > o)+
9
< _
- 2

Hence for any n > 0 we have

1
lim sup P {Sup |Dn(t) — D.,(t) — Ept| > n} << (5.4.6)
n—o0 t<T 2
and need to show
E[|D;,(t) = D (s)[] < C(t = s)*71/°. (5.4.7)

If (5.4.7) is satisfied, with the respective replacements of D, (t) and n by D/ (t)
and 7/2, the relation (5.4.1) is also satisfied, and this together with (5.4.6) imply
(5.4.1). We have

E[|| Dy, (t) = Dy (s)II"]
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= F TanH Z(Nrgt(u) - Nr(’)‘s(u))<€n(u) - E(gn(u)))

u€eZ

_ r()on(lfl/a)E [

2] 2" {Ngalw) = N}
T % b [{Nrt'ft(“) - Nr@s(U)}Q} : (5.4.8)

ro =&, — B}

-2Q
To fn

< r()on(lfl/a)E [

Here using (1) of Lemma 5.4.3, we obtain that

T
2

d

= sup /p Y2 cn(dy) < oo. (5.4.9)
n JO

suprg/aE [ ro_gQﬁn

_gQ
% < )

= suprg/aE [ TO_EQ(S
n

On the other hand, (2) of Lemma 5.3.1 implies

E Y Ny (u) = Nope, ()} | < C{rg(ta — 1) )21 (5.4.10)

u€eZ

Thus (5.4.7) is shown by (5.4.8), (5.4.9) and (5.4.10), and the proof is completed.
O
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