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MINIMAL FINE LIMITS ON TREES

KOHUR GOWRISANKARAN AND DAVID SINGMAN

ABSTRACT. Let T be the set of vertices of a tree. We assume that the
Green function is finite and G(s,t) — 0 as |s| — oo for each vertex ¢. For
v positive superharmonic on 7" and E a subset of T', the reduced function
of v on E is the pointwise infimum of the set of positive superharmonic
functions that majorize v on E. We give an explicit formula for the
reduced function in case F is finite as well as several applications of this
formula. We define the minimal fine filter corresponding to each bound-
ary point of the tree and prove a tree version of the Fatou-Naim-Doob
limit theorem, which involves the existence of limits at boundary points
following the minimal fine filter of the quotient of a positive superhar-
monic by a positive harmonic function. We deduce from this a radial
limit theorem for such functions. We prove a growth result for positive
superharmonic functions from which we deduce that, if the trees has
transition probabilities all of which lie between ¢ and 1/2 — ¢ for some
0 € (0,1/2) (for example homogeneous trees with isotropic transition
probabilities), then any real-valued function on T which has a limit at a
boundary point following the minimal fine filter necessarily has a non-
tangential limit there. We give an example of a tree for which minimal
fine limits do not imply nontangential limits, even for positive superhar-
monic functions. Motivated by work on potential theory on halfspaces
and Brelot spaces, we define the harmonic fine filter corresponding to
each boundary point of the tree. In contrast to the classical setting, we
are able to show that it is the same as the minimal fine filter.

1. Introduction

Let D be an open subset of R™ having a Green function and let €2 be the
Martin boundary of D. Thus D U 2 is a compactification of D such that
all positive harmonic functions on D have a unique integral representation
with respect to a regular Borel measure on €2 supported on the subset known
as the minimal Martin boundary. Corresponding to each minimal boundary
point w, Naim [N] defined a filter of neighbourhoods on D finer than the one
given by the Martin topology, called the minimal fine filter. She proved that
for each positive harmonic function u and potential p on D, the quotient p/u
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has a limit of 0 following the minimal fine filter at p,-almost every minimal
boundary point, where p,, is the representing measure of u.

Doob considered, more generally, the boundary behaviour of quotients v/u,
where v is positive superharmonic on D. In [D1] he proved a theorem con-
cerning the limits of v/u along Brownian paths, and in [D2] he gave a non-
probabilistic proof that v/u has a limit following the minimal fine filter at
ty-almost every minimal boundary point. GowriSankaran [G1], [G2] proved
a result analogous to the latter in a more abstract setting, which in particular
is valid in a Brelot harmonic space. This result is known as the Fatou-Naim-
Doob Theorem.

The non-probabilistic results of Doob can be specialized to an upper half
plane in R™, n > 2, where the minimal Martin boundary is the topological
boundary R"~! U {oc} and the Martin kernel is the Poisson kernel. In [BD]
it is shown that the quotient h/u of two positive harmonic functions has a
nontangential limit at every boundary point where it has a minimal fine limit,
and in Theorem 1.XI1.23 of [D3] the minimal fine theory is used to show that
potentials have perpendicular limits of 0 at Lebesgue-almost every boundary
point. Thus techniques based on the abstract minimal fine theory can be used
to deduce the classical theorems of Fatou and Littlewood.

In this paper we consider some related ideas in the setting of infinite trees.
In the next section we give precise statements of all definitions and results we
shall use. Let T denote the vertices of an infinite tree. We fix a vertex, e,
called the root. The boundary of T" can be identified with the set of infinite
geodesic paths w = {wg, w1, . ..} beginning at the root together with the set of
terminal vertices. Much of the basic potential theory was developed by Cartier
in [C]. Assuming the existence of a Green function, he considered harmonic
functions, superharmonic functions and Green potentials defined on T. He
defined the Martin kernel on T" x €2, used it to give an integral representation
of all positive harmonic functions u by associating a unique Borel measure p,,,
and proved a limit theorem for quotients v/u in the spirit of the probabilistic
result of Doob.

We describe the latter in a bit more detail. Let W be the set of all infinite
paths s = {so, s1, .. .} beginning at the root. For ¢ a finite path beginning at e,
let W(c) be the cylinder consisting of paths in W beginning with the segment
c. These cylinder sets form the base of a compact metrizable topology on
W. Let u be positive harmonic on 7. For every such u, Cartier proved the
existence of a Borel measure II* on W supported by the set of paths whose
vertices converge to a boundary point of the tree such that for every finite
path ¢, IT*(W(c)) = p(c)u(e), where p(c) is the product of the transition
probabilities along the edges of c¢. It is a consequence of Corollary 3.1b,
Theorem 3.1 and Theorem 3.2 in [C] that for any positive superharmonic
function v on T, for p,-a.e. boundary point w, the quotient v(s,)/u(s,) has
a limit along the vertices of the path s for II*-a.e. path s which converges to w.
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From this it is deduced in Theorem 3 of [KP] that such quotients have limits
at u,-almost every boundary point if approach is restricted to nontangential
regions provided the transition probabilities are uniformly bounded away from
0 and the Green function is finite.

We are, in the present work, more motivated by the non-probabilistic tech-
niques of Doob and GowriSankaran. Accordingly we define and develop the
properties of the minimal fine filter on trees and use them to study the bound-
ary behaviour of the quotient of a positive superharmonic function by a pos-
itive harmonic function.

In [L], the minimal fine filter is considered on infinite networks using prob-
abilistic ideas. There are many papers dealing with boundary behaviour of
harmonic functions on trees using a geometric approach, for example, [C],
[CCGS], [DB], [GS], [R], [SV].

In Section 2 we recall all of the definitions and results on trees which we
shall use. We define the Green function G(s,t), which we assume throughout is
finite (see (9)). We usually assume in addition that for each t € T, G(s,t) — 0
as |s| — oo (see (10)) and sometimes we assume that this limit tends to 0
uniformly exponentially fast (see (13)). This last condition is natural, as it
holds in the case of homogeneous trees of degree at least 3 with isotropic
transition probabilities. We also give examples which show that a Green
function can satisfy (9) without (10) and it can satisfy (10) without (13).

In Section 3, assuming only that the Green function satisfies (9), we give
upper and lower bounds for the ratio of values of a positive superharmonic
function at neighbouring vertices. We deduce that among all positive super-
harmonic functions, the Martin kernel K, grows as quickly as possible along
the vertices of w and decreases as rapidly as possible outside the vertices of w
as we move away from the root.

For the remainder of the paper we assume the Green function satisfies (10).
In Section 4 we give an explicit formula for F¥ f, the solution of the Dirichlet
problem on the complement of a finite subset, E, of T in terms of the inverse
of the matrix determined by G(s,t), s,t € E. As an application, we prove
that every function defined on a finite subset, E, of T" can be written as
the restriction of the difference of two positive potentials with support in E.
For any subset E of T and positive superharmonic function v we define the
reduced function RZ which is fundamental in studying the minimal fine filter,
and which agrees with F¥v in case F is finite. Using the explicit formula
for FPv and certain limit results, we give very simple proofs of classically
hard results such as the additivity of the reduced function, the fact that the
reduction operation commutes with the integral representation of positive
harmonic functions, and the domination principle.

In Section 5 we define the minimal thin sets and the minimal fine filter
corresponding to each boundary point w. A set of vertices, F, is said to
be minimally thin at w if there exists a potential which majorizes the Martin
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kernel K, on E. We show how to generate examples of sets that are minimally
thin at w and examples of sets that are not minimally thin at w. The set of
complements of sets minimally thin at w forms the minimal fine filter at w.
We show that a function has a limit following the minimal fine filter at a
boundary point w if and only if it has a limit as w is approached in the tree
topology outside of a set minimally thin at w. We show that any function on
T which has a minimal fine limit at w necessarily has a radial limit there. In
case the Green function satisfies (13), we show that the minimal fine filter is
strictly coarser than the nontangential filter, so in particular a function with
a minimal fine limit at w necessarily has a nontangential limit at w. This is in
contrast with classical potential theory on a halfspace in R™ where it is true
for functions which are quotients of positive harmonic functions but not true
in general. We give an example of a tree for which constants are harmonic and
the Green function satisfies (10) but not (13) such that minimal fine limits are
equivalent to radial limits, so the minimal fine filter is strictly coarser than the
nontangential filter. On this tree we define a positive superharmonic function
that has a minimal fine limit at every boundary point but which does not
have a nontangential limit at a particular boundary point.

In Section 6 we prove Theorem 6.1 which establishes the existence of limits
following the minimal fine filter of quotients of positive superharmonic func-
tions by a positive harmonic function, thus extending the non-probabilistic
result of Doob and the Fatou-Naim-Doob Theorem of GowriSankaran to trees.

In Section 7 we define a set, F, to be harmonic thin at a boundary point w
if there exists a harmonic function on 7" which majorizes the Martin kernel K|,
on E but not on T'. The set of complements of such sets forms a filter, known
as the harmonic fine filter at w. This was introduced on R™ by Aikawa [A]
and by Zhang [Z] on Brelot spaces. In the latter, a limit theorem for quotients
of positive harmonic functions following the harmonic filter was proved. In
classical settings it is typically true that the harmonic fine filter is strictly
coarser than the minimal fine filter, as all examples in [Z] show. However we
show in Theorem 7.1 that the harmonic fine filter is the same as the minimal
fine filter on trees. B

In [BCCS] it is shown that one can provide a topology on the set T' con-
sisting of the vertices and edges of the tree and define functions on T so that
it is given the structure of a Brelot space. A function on the vertices that is
harmonic in the Cartier sense can be made harmonic in the Brelot sense by
extending it “linearly” on the edges. Conversely the restriction to the vertices
of a Brelot harmonic function is harmonic in the Cartier sense. Thus many
results valid in a general Brelot space automatically hold when restricted to
the vertices of a tree. We make no use of this fact in the present article since
the techniques we use are more explicit and give more detailed results than
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are available in the general setting. Furthermore our proof of the Fatou-Naim-
Doob Theorem (Theorem 6.1) is simpler than the one in [G2] which is valid
in a general Brelot space.

Acknowledgement. The authors wish to thank Peter Loeb for bringing
to their attention [BL1] and [BL2]. We made use of the techniques developed
in these papers to considerably simplify our proof of Theorem 6.1.

2. Preliminaries

In this section we recall several definitions and preliminary results. Good
references for basic potential theory on trees are [C] and [KPT]. All of the
results quoted in this section are proved there. A tree is a locally finite,
connected graph with no loops. Let T denote the set of vertices of an infinite
tree. If s1,s0 € T, we write s; ~ so provided there is an edge joining s; and
so in which case we say that s; and sy are neighbours. We assume each vertex
has finitely many neighbours. A path from initial vertex s to terminal vertex
t is a finite sequence of vertices ¢ = {sq, s1,..., S} such that sg = s, s, = ¢,
and s; ~ sj41 for each j. The vertices s1, ..., 5,1 are called the intermediate
vertices of the path. The length of ¢ is n. We view {s} as the unique path
of length 0 from s to s. If ¢ = {so,...,8,} and ¢ = {s{,..., s, } are two
paths in which s,, = s{,, the product path c¢’ is the path from sq to s, whose
first n + 1 vertices are the vertices of ¢ and whose last m + 1 vertices are
the vertices of ¢’. If s,t are two vertices, the unique path of minimal length
joining s and t is called the geodesic path from s to t. We denote this path
by [s,t]. The distance d(s,t) is defined to be the length of the geodesic path
from s to t. An infinite path is an infinite sequence {sg, s1, ...} of vertices
such that consecutive vertices are neighbours. An infinite path is called an
infinite geodesic or a ray if s;_1 # s;y1 for every j.

We fix a vertex e € T and refer to it as the root of T. Let s,t € T. The
length of s, denoted by |[s|, is defined to be d(e,s). We say that s is less or
equal to t, and write s < t, provided s € [e, t]. Define the sector generated by
s to be the set

T,={teT:s<t}

For s # e, let s~ denote the unique vertex less or equal to s of length |s| — 1.
A vertex having exactly one neighbour is called a terminal vertex.

Denote by 2 the set of infinite geodesics starting at e together with all
finite geodesic paths from e to a terminal vertex. We denote a typical element
of Q by w = {wp,wr,wa,...}. For s € T we say that s is less or equal to
w, and write s < w, if s = w, for some n. For s € T, define the interval
Iy ={w e Q:s <w}. The set of all intervals {I,,, : n > 0} forms the base of
neighbourhoods at w of a compact topology on €. If T is given the discrete
topology, Q2 is the boundary of T in a compactification of T. A sequence
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{tn}n>0 in T converges to a boundary point w in this topology if for every
M € Z7* there exists N € Z* such that t,, € T,,,, for all n > N.

For s,t € T, we denote by s At the unique vertex of largest length that is
less or equal to both s and ¢. For w € 2, we let w A s denote the unique vertex
of maximal length that is less or equal to both s and w.

Let p denote a nearest neighbour transition probability on T x T. This
means that p : T x T — [0,1], p(s,t) = 0 if s and ¢t are not neighbours,

p(s,t) > 01if s ~ t, and
Zp(s,t) =1

teT

for every s € T. If ¢ = {sg, 81, .., 8, } is a finite path in T, define
n—1
p(c) = H (i, Si+1)
i=0

if n#0, and p(c) =1 if n =0.

A kernel is any function that maps T x T into [0, 00]. Let C be any set of
paths, and let C,+ be the subset of paths in C' from s to t. Then U, defined
by

UC(Svt) = Z p(C)
ceCy ¢

(where the empty sum is defined to be 0), is a kernel. In particular if we take
C' to be the set of paths of length 0 (respectively 1) we denote the resulting
kernel by I (respectively P).

Let f: T — R. If U is a kernel, then Uf : T — R is defined by

Uf(s) = U(s,t)f(b).
teT
The Laplacian kernel is A = P — I. Thus
Af(s) =D Pls,)f(t) = f(s) = D pls,)f(t) = f(s).
teT trs
If U',U" are two kernels, then the product kernel U'U" is defined to be
U'U")(s,t) =D _U'(s,r)U" (r,1).
reT

Inductively we can define any finite power of a kernel.
To get further examples of kernels, let

I' = the set of all finite paths in T,
I'"'={(s0,.--,8n) ET:n>0,s; # s, for all j € (0,n)},
e ={(s0,...,sn) €T :d(s;,sn) <k for every j},
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for k any positive integer. For these sets of paths, define the kernels
(1) G(Sat) :UF(57t)a F(Sat) = UF’(Sat)v Fk(sat) = UFL(va

G is referred to as the Green function of T.
The following result gives a useful way to calculate certain kernels.

THEOREM A ([C, p. 223]). Let C,C’',C" be sets of paths. Suppose each
path of the form ¢’ with ¢ € C' and ¢’ € C” is in C and conversely
suppose that every path in C has a unique decomposition of this form. Then
Uc=UcUcn.

By Theorem A, it follows that for any positive integer k, P (s,t) is 3_ p(c),
where the sum is taken over all paths from s to ¢ of length k. Thus

G(s,t) = I(s,t) + i P*(s,1).
k=1

It also follows using Theorem A that
(2) G(s,t) = I(s,t) + (PG)(s,t) = I(s,t) + (GP)(s,t).

We assume throughout that for some s,t € T', G(s,t) < co. This implies
it is true for all s,¢ € T. This condition on G is equivalent to the condition
that the associated random walk is transient.

Let s,t € T with s # t and let {sg, $1,...,5n} be the geodesic path from s
to t. The following are shown using Theorem A and (2):

(3) G(s,t) = F(s,t) Gt 1),

(@) Glt.1) = T

5) Fls,t) = [ Flsissir),
1=0

(6) F(s,s) = Zp(s, r) F(r,s).

r~Ss

It follows that
F(s,t) <1 forall s,teT.
Let w € Q. The kernel K, : T'— R is defined to be

G(s,wAs)
Ko (s) = D@5
@ o(5) G(e,w A s)
It follows from (3) and (5) that for each s € T', w +— K, (s) is locally constant:
Kw(s):M forwAs=1tAs.

Gle,t)’
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By a distribution on 2 we mean a finitely additive set function defined on
finite unions of intervals. Any nonnegative distribution extends to a Borel
measure on 2. If u is a distribution, the function Kp is defined on T by
Kp(t) = [ Ku(t) du(w). This definition makes sense for any distribution be-
cause for each t € T, w — K, (t) is constant on each member of a finite
partition of € consisting of differences of intervals. Specifically, if t # e, we
have by (3)

n—1

(8) Ku(t) = ;)/Itjltm K, (t) du(w) + . K, () du(w)
_ N Gl y) Gt tn)
- ;) G(e,tj)M (I, = Ii,00) + Gletn) (1t,)
= F(tvtj) 1
= jgo F(e,tj)u (Itj - Itj+1) + m w1, ),

where [e,t] = {t,,11,...,ts], and Kpu(e) = u(Q). The integral Kpu of a distri-
bution is harmonic and conversely every harmonic function u is Ky of a unique
distribution, which we shall denote by p,,. If u is positive, the distribution u,,
extends to a measure on the Borel subsets of (.

The definition of K in terms of the Green function given in (7) and the
integral representation of all positive harmonic functions described above im-
ply that the geometric boundary Q of T" is the Martin boundary of T viewed
as a harmonic space. Hence we shall refer to the topology we have defined on
T U Q as the Martin topology and we shall call K the Martin kernel.

A function v : T' — R is called superharmonic at a nonterminal vertex
s € T provided Av(s) < 0. For E C T, we let S(E) denote the set of functions
superharmonic at each nonterminal vertex of E. We refer to an element of
S(T) as a superharmonic function. The sets s(F) = {v : —v € S(F)} and
H(E) = S(E) Ns(E) denote the set of functions that are subharmonic and
harmonic at each nonterminal vertex of E respectively. We define ST (FE),
st(F) and H*(F) to be the elements of these sets that are positive.

Let f: T — [0,00). The potential of f is the function Gf, i.e.,

Gf(s) =Y _G(s,0)f(t).
tet
We refer to f as the density of the potential. G f is finite at each vertex
of T'if and only if ), ., G(e,t)f(t) < oo, in which case it defines a positive
superharmonic function on T. G f satisfies the Poisson equation A(Gf) = —f
and so G f is harmonic outside the support of f. In particular, the function
s — G(s,t) is positive, superharmonic on 7', and harmonic outside of t. Every
positive superharmonic function v on 7" can be uniquely written as the sum of
a potential and a nonnegative harmonic function. The density of this potential
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is the negative of the Laplacian of v. Thus potentials are precisely the positive
superharmonic functions which majorize no positive harmonic function. The
harmonic support of a potential G f is the complement of the set of vertices
where G f is harmonic. The harmonic support of G f equals the support of f.

If f is any real-valued function on 7, liminf f, limsup., f and lims, f
refer to the upper limit, lower limit and limit of the function f at the point at
oo respectively, where the neighbourhoods of co are the complements of finite
subsets of T

We shall always assume that the Green function satisfies:

9) 0 < G(s,t) <oo foralls,teT.

This occurs if and only if there is a positive, superharmonic, nonharmonic
function on T'.

We shall also consider two conditions on the transition probabilities which
imply that the Green function satisfies more stringent behaviour:

(10) lim G(s,t) =0 for some (equivalently every) ¢ € T
1
(11) there exists 0 < § < 1/4 such that § < p(s,t) < 3 J.

A theorem of Picardello and Woess, which is proved in the appendix of [KPT],
says that (11) implies that for all s,t € T,

1_ g5\ 460
(12 ren < (155)
and
1 d(s,t)
(13) G(s,t)gM@M) ,
where L2
M==35

Examples of trees satisfying (11) are the homogeneous trees of degree ¢ > 3
with isotropic transition probabilities: every vertex has exactly ¢ neighbours
and the transition probabilities are all given by 1/¢. Notice that for any tree
satisfying (11), every vertex has at least three neighbours.

In general it is clear that (13) implies (10). Example 2.1 which follows
shows that (10) need not hold, and Example 2.2 shows that (10) can hold
without (13). We shall make it clear in each section which of (9), (10), or (11)
we assue.

EXAMPLE 2.1. Let T be the set of rational integers. Let 1/2 < p < 1 and
let ¢ = 1—p. Define the transition probabilities p(n,n+1) = p, p(n,n—1) = q.
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Let
1
2p717 n S 07
o) =0 1 (4)" n>0
2p—=1\pr) ~ ’
Then Av = —dg, so v is a positive, superharmonic, nonharmonic function on

T. Tt follows that T has a finite Green function. Thus F(n,n) < 1 for all n.
Clearly F(n,n+1) = F(n+1,n+2) and F(n,n—1) = F(n—1,n—2). Thus
Fnon+1)=p+qF(n—1,n+1)=p+q F?*(n,n+1) and so [¢F(n,n +
1) = p|][F(n,n + 1) — 1] = 0. Since p/q > 1, it follows that F'(n,n + 1) = 1.
We also have F(n,n) =pF(n+1,n)+q¢F(n—1,n) = pF(n+1,n) +q. Since
F(n,n) < 1, we deduce that F(n + 1,n) < 1. Using a similar argument as
above, we get [pF(n+1,n) —¢|[F(n+1,n)—1] =0, and so F(n+1,n) = ¢/p.
Thus F(n,n) =2q = 2(1—p), and so G(n,n) =1/(1 — F(n,n)) =1/(2p — 1).
It follows that

1

ma m S n,
G(m, n) = 1 1—p m—n
1\ p , m>n.
In particular this gives a tree for which lim,,_, o, G(m,n) # 0. O

EXAMPLE 2.2. Again we take T to be the set of integers. Let {z,}>, be
any positive sequence of real numbers such that x,, — 0 as n — *o00, xg = 2,
x4 =x1 =1, 29 > 21 > 22 > -+ and zg > x_1 > x_9 > ---. Define
Dp = ﬁ if n # 0 and let pg be any number strictly between 0 and 1.
Then for all n, 0 < p,, < 1. We define transition probabilities as follows: for
n > 1 define p(n,n + 1) = p, and p(n,n — 1) = 1 — p,; for n < —1 define
p(n,n—1) = p, and p(n,n +1) =1 —pp; p(0,1) = po and p(0, —1) = 1 — po.
Let v(n) = z,. It is easy to see that Av = —dy, so as in Example 2.1
the Green function is finite. Since v — 0 as n — +o00, it follows from the
maximum principle that v cannot majorize a positive harmonic function, so v
is a potential. Since v is harmonic outside of {0}, it follows that v is a multiple
of the Green function: z,, = v(n) = ¢ G(n,0). Thus by choosing {z,} to tend
to 0 at an arbitrarily slow rate, we get examples of trees satisfying (10) but
not (13). O

3. Growth of positive superharmonic functions
ASSUMPTION IN THIS SECTION. The Green function satisfies condition

9).

We show now that positive superharmonic functions grow at maximum and
minimum rates determined by the kernels F' and F}, (recall (1)).

THEOREM 3.1. Let s,t € T, with s ~ t. Fork > 1, let Ti(s,t) = {w €
T:te[s,w],l <d(s,w) <k} Let T(s,t) = Too(s,t) ={w e T : t € [s,w]}.
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If v e StT(Ty(s,t)) then

(14) v(t) > Fi(t,s) v(s),

if ve St (T(s,t)) then

(15) v(t) > F(t,s) v(s)

and if v € ST(T') then

(16) F(t,s) v(s) < v(t) < F”((;)t).

Proof. We first note some facts about F(t,s) and Fy(¢,s). It is immediate
from the definition of Fy that Fy (¢, s) = p(t, s). Let t1, ..., t, be the neighbours
of t other than s. Let k > 2. Applying Theorem A twice we get

Fk(tvs) :p(tas) =+ Zp(t7tj)Fk(tj78)

j=1
n
=p(t,s)+ Y p(tt;) Fro1(tj, ) Fi(t, s).
j=1
We deduce from this that
(17) 1= Fea(ty, t)p(t,t;) > 0
j=1
and
t

(18) Fi(t, s) = p(t, )

1 =370 Fioa(ty, t)p(t, ty)
We proceed to prove formula (14) by induction on k. If v € S*T(Ty(s,t)) (=
St ({t}) then
(t) 2t ty) vlty) + plt,s) v(s) > plt,s) v(s) = Fi(t, s) o(s),
j=1

proving the formula for k¥ = 1. Suppose v € ST (Ty(s,t)),k > 2. Then
v € ST(T_1(t,t;)), for each j = 1,...,n, so by the inductive hypothesis we
have v(t;) > Fr_1(t;,t) v(t), 7 =1,...,n. Thus

NE

u(t) = Y p(t,t;) v(t;) + p(tss) v(s)

1

<.
Il

p(t,t;) Fr_1(t;,t) v(t) + p(t, s) v(s).

<
Il
—

M-
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Applying this together with (17) and (18), we get
p(t,s) v(s)
=370 p(t,ty) Fr-1(ty,t)

which proves (14). Formula (15) follows by letting k go to oo, and formula
(16) follows by interchanging s and ¢ in (15). O

o(t) > = Fi(t,s) v(s)

In the following theorem we deduce as a consequence of Theorem 3.1 that
among all positive superharmonic functions, the Martin kernel K, grows as
quickly as possible along the vertices of w and decreases as rapidly as possible
outside the vertices of w as we move away from the root.

THEOREM 3.2. Let w € Q). Let ¢1 be the geodesic path w and, for n > 0,
let ca be a geodesic path starting at wy, consisting of vertices in T, — Ty, -
Let s,t be any pair of vertices in ¢y (respectively co) with s ~ t and s < t.
Among all positive superharmonic functions v, the ratio v(t)/v(s) is mazi-

mized (respectively minimized) if v = K, is the Martin kernel.

Proof. Suppose first s = w; and t = w;;1. We have
G(w),w;) G(w),wj) 1

Kw S) = = = s
i) = Glerwy) ~ Flerw))Cluywy)  Flew)
SO
1 1
K (wirq) = -
() Fle,wjy1)  F(e,wj)F(wj,wjs1)
_ Kw(wj)
F(wj,wjt1)’

which by Theorem 3.1 proves the first assertion.
Suppose now s,t € ca. We have s Aw =1t Aw = wy, so by (3) and (5)

G(t,wn) F(t,wn) F(t,s)F(s,wy)

K,(t) = = =
®) G(e,wn) F(e,wn) F(e,wy)
= F(t,s)K,(s).
The result follows by Theorem 3.1. O

4. Dirichlet problem and the reduced function

ASSUMPTION IN THIS SECTION. The Green function satisfies conditions
(9) and (10).

If w,v are two functions defined on a subset S of T, u < v (respectively
u = v) means that u(s) < wv(s) (respectively (u(s) = v(s)) for every s € S.

PROPOSITION 4.1 (Minimum Principle). Let E be a finite subset of T.

Let v, f be functions on T such that v > f on E, v is superharmonic at every
vertex of T — E and liminfo v > 0. Then v > min(0, min(f)).



MINIMAL FINE LIMITS ON TREES 371

Proof. Suppose there exists a vertex ¢ such that v(t) < min(0, min(f)).
Since liminf., v > 0, it follows that v assumes its absolute minimum at some
point tg of T'. If t, were an element of T'— F, the superharmonicity of v at ¢
would imply v(t) = v(to) for each neighbour ¢ of ¢ty. By considering the path
from ty to the nearest point of F, we deduce that there exists a point ¢ of F
such that v(t) = v(¢p) < min(0, min(f)). Since this is impossible, the result
follows. O

Let E be a finite subset of T.. For s,t € T, define

=> ple)

where the sum extends over all paths from s to t such that t is the first vertex
of cin E. Then

FE(s,t) < F(s,1),
19) FE(s,t)=0ift ¢ E,
FE(s,t) = 64(t) if 5,t € E,

s+ F¥(s,t) is harmonic outside F.

For the last property, let [s,t] denote the geodesic from s € T— FE tot € T. If
[s,t] contains a vertex of E other than ¢, then the same is true for [s’, ] where
s~ s, and so F¥(s,t) = FE(s',t) = 0; if [s,t] does not contain a vertex of E
other than ¢, the same is true for [¢/,t] and it is easy to see in this case that
the mean value property holds. Thus the last property in (19) holds.

For E a finite subset of T, we define

FPf(s) = F¥(s,1)
tek

From (19), the fact that E is finite, the minimum principle and (10) we deduce
that FFf is the solution of the Dirichlet problem on T — E with boundary
function f:

PROPOSITION 4.2.  FFE f is the unique function on T which equals f on E,
is harmonic on T'— E and has a limit of 0 at co.

In the special case that f is superharmonic on 7', we deduce the following.

PROPOSITION 4.3. Let v be positive superharmonic on T. Then FFPv <wv
and FFv is superharmonic on T.

Proof. We have seen that v = F¥vp on E. The function w = v — FFuv is
superharmonic on 7' — E, is 0 on F and liminf,, w > 0 since F¥ < G. Thus
by the minimum principle w > 0, proving that F¥v < v on T. We already
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know that FPv is harmonicon 7' — E. If s € E,

Zp(ss VFEu( Zpss <wv(s) = FFu(s),

s'~s sl~s

proving that F¥v is superharmonic on T O

We deduce the following explicit formula for the solution of the Dirichlet
problem in case F is finite.

THEOREM 4.1. If E = {s1,...,s,}, then the matrizx M given by M;; =
G(si,s5) is invertible, and

(20) FEf(s) =" G(s,s:) M;" f(s;).

,J

Proof. Set C;j = —A(s +— FF(.s;))|s=s,- Then the function
(21) ZG (s,5:)Cij — F¥(s,s;)

is harmonic on T and tends to 0 at oc. By the minimum principle, h; is
identically 0. By taking s to be in E and applying (19) we deduce that M C is
the identity matrix. Replacing Cj; by Mif in (21) completes the proof. O

The following is a consequence of the theorem. In the classical setting the
result is one of approximation (see Lemma 6.1 in [H]) whereas on trees it is
exact.

COROLLARY 4.1. Ewvery function defined on a finite set E of T extends

uniquely to T as the difference of two positive potentials with harmonic support
n E.

Proof. The uniqueness follows from the fact that any such difference of
positive potentials necessarily equals F'¥ f by the minimum principle. The
existence follows from (20). O

REMARK 4.1.  We recall that in R™ a compact polar set K (with more than
one point) is characterized by the fact that every positive continuous function
on K is the restriction to K of a positive continuous potential [W]. See [J]
for a generalization to Brelot spaces. Such a result is not meaningful for trees
with positive potentials since there are no polar sets in such a setting. It also
follows immediately from Theorem 3.1 that we cannot expect to write every
positive function on a finite set of vertices as the restriction of a potential.

We now define the reduced function, which plays a key role in the develop-
ment of the minimal fine topology.
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DEFINITION 4.1. Let E C T (not necessarily finite) and let v € S*(T).
For each t € T, define the reduced function by

RE(t) = inf{w(t) : w € ST(T), w(s) > v(s) for all s € E}.

We collect the elementary properties of the reduced function in the follow-
ing proposition. We omit the proofs as they are either similar to those in the
abstract setting (see for example [B]) or follow easily.

PROPOSITION 4.4. Letv € ST(T) and let ECT.

(a) RE is positive and superharmonic at each vertex of T, harmonic at
each verter of T — E, agrees with v at each vertex of E and is less
than or equal to v on T.
(b) Let E,F,{Gpn}n>1 be subsets of T with E C F, let c € R, and let w €
S*(T) with v < w. Then RE < RF, Ry»“" <~ RG» RE < RE,
and RE = cRE .
(c) If{E;}; is an increasing sequence of subsets of T with union E, then
for eacht e T,
lim RYi(t) = RE(¢).
Jj—00
(d) If{wj}; is an increasing sequence of positive superharmonic functions
on T whose limit w is finite (and hence superharmonic), then, for
every subset E of T,
lim RE (t) = RE(t).
j—o0o J
In case FE is finite, the following Corollary shows that the reduced function
is the solution of the Dirichlet problem and so can be represented by an explicit
formula.

COROLLARY 4.2. In case E = {s1,...,5,} is a finite subset of T and v
is positive superharmonic on T, then RE = FFuv on T, and so is given by
formula (20):

(22) RE(s) = Z G(s, si) Migl v(s;j).

Proof. Since FFv is a positive superharmonic function on 7' which equals
v on E, by definition FFv > RE. On the other hand, if w is a positive
superharmonic function on T such that w > v on E, then by the minimum
principle w > FFv on T, so taking the inf over all such w gives RFv >
FEy. (]

By combining formula (22) with the limit results in Proposition 4.4, we can
deduce many properties of the reduced function of a superharmonic function.
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In the next theorem we use this technique to show that the reduced function
satisfies certain additivity properties. We also show that the processes of

calculating the reduced function and writing the integral representation of a
positive harmonic function commute.

THEOREM 4.2.

(a) Let {vg}r>1 be a sequence of positive superharmonic functions on T
such that the sum v(s) =Y, vi(s) is finite and so defines a super-
harmonic function. Let E be any subset of T. Then

oo
(23) RY =) RE.
k=1

(b) If Gf is a potential, then for each t € T,

(24) REL(t) =) F(9)RE(4(1)-

seT

(¢) Let u be positive harmonic, ., its representing measure and E C T.
Then for everyt € T,

(25) RE®W) = [ RE.(0) duate).

Proof. (a) Suppose first that E = {s1,...,s,} is finite. By (22), we have

0 (23) holds in case E is finite. In the general case, there exists an increasing
sequence of finite sets F,, whose union is £. Then, by Proposition 4.4,
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RE(t) = lim RE~(t)

m—00

oo
— L Enm
= i ) R
j=1
J

=, Jim, > R (0
j=1

J
= lim lim Y RIm(t)
j=1

J—00 m—o00

which is (23).

(b) Since Gf(t) = > ,cr G(t,5)f(s), (24) holds by (23) and (b) of Propo-
sition 4.4.

(c) If E is finite, then (25) holds by replacing v by K, in formula (22)
and then integrating with respect to u,. It holds in general by applying the
monotone convergence theorem and (c) of Proposition 4.4. O

As another application of formula (22) we give a simple proof of the dom-
ination principle.

THEOREM 4.3 (Domination Principle). Let Gf be a potential having har-

monic support E. If v is any positive superharmonic function that majorizes
Gf on E, thenv > Gf onT.

Proof. We claim that if s € E, then for every t € T,
Rg(.’s) (t) = G(t, S).

To see this, suppose first that £ = {s1,...,s,} is finite. Let s = s;, € E.
Since

n
> Mt Glsgisi) = 6o

Jj=1
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it follows that

Rg(,sm)(t) = Z ZMZ;l G(SJ, Sio) C;(t7 Si)

=1 j=1
= Z 51'1‘0 G(t, Si)
i=1

= G(t, Sio)'

If E is any subset of T and s;, € E, choose an increasing sequence {E,,} of
finite subsets of T" with union E such that each set in the sequence contains
8y Then
ng(r-z,sio)(t) - G(tv Sio)'

Letting m — oo and applying (c) of Proposition 4.4 completes the proof of
the claim.

To finish the proof, we need to show that Rg s = Gf. This follows from
Theorem 4.2:

REf(t) =Y f(s) RE(.o(t) =>_ f(s) G(t,s) = Gf(1). m

sekE seE

5. Minimally thin sets and the minimal fine filter

ASSUMPTION IN THIS SECTION. The Green function satisfies conditions
(9) and (10). We shall at times assume that the transition probabilities satisfy
(11), and hence G satisfies (13).

Let w € Q. By the uniqueness of integral representation of positive har-
monic functions, K, is minimal in the sense that any positive harmonic mino-
rant of it is necessarily a multiple of K. From this, it follows that if £ C T,
then the reduced function Rﬁw is either identically K, or a potential.

DEFINITION 5.1. Let w € Q and let E C T. We say that E is minimally
thin at w if RE is a potential. Equivalently, this occurs if R is not identi-
cally equal to K. Thus F is minimally thin at w if and only if there exists a

positive superharmonic function which majorizes K, on E but not on all of
T.

We collect some properties of minimally thin sets in the next result.

ProproOSITION 5.1. Let w € €. For brevity, in what follows, the term
“minimally thin” means minimally thin at w.

(a) The class of minimally thin sets is closed under the operations of
taking subsets and finite unions.
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(b) For eachm >0, T —T,, is minimally thin and T, is not minimally
thin.
(¢) E is minimally thin if and only if
lim Ry 7" (e) = 0.
(d) Let {E,} be a sequence of sets, each minimally thin. I
>on REZ (e) < oo, then E = J,, En is minimally thin.

Proof. (a) The proof is obvious.

(b) Fix any n > 0. The reduced function of any finite set is a potential.
It follows by Theorem 3.2 that the potential R%:’""’w"} majorizes K, on
U?:o (ij — Tle) =T-Ty,,,- Thus T =T, ., is minimally thin. It is
now obvious that 7;, is not minimally thin for any n.

(¢) Suppose first that E is minimally thin. The function lim,,_ RiST””
is a harmonic minorant of the potential Rﬁw, and so is 0 on T'. Conversely,
suppose E is not minimally thin. Then by (a) and (b), ENT,,, is not mini-
mally thin for every n. Thus Rf(ST‘”" = K, and so the limit in the statement
is not 0.

(d) Choose N so that > -y RI%: (e) < K, (e). Then the countable subad-
ditivity of the reduced function implies U,>n En is minimally thin. It follows

that F is minimally thin since it is the finite union of minimally thin sets:
E=U,cn1EnUUnsn En U

The following result gives further examples of sets which are not minimally
thin.

THEOREM 5.1.  Fiz w = {wo,w1,...} € Q.

(a) Any subsequence {wj, }r is not minimally thin at w.

(b) Suppose that the transition probabilities satisfy (11). Let {n;};>1 be
any increasing sequence of positive integers and let n be a positive
integer. For each j, let tj be any vertex in T, —T,, ., such that

d(tj,wn;) <n. Then E = U;’;l{tj} is not minimally thin at w.

Proof. Choose v, a positive superharmonic function that majorizes K, on
{wj, : k> 1}. According to Theorem 3.2, K, increases at least as fast along
{wo,w1,ws, ...} as v, thus v must majorize K, on all of {wp,w1,ws,...}. For
any n > 0, let {s;} be any infinite geodesic in T,,, — T, , starting at wy,.
Again by Theorem 3.2, K, decreases at least as fast along {s;} as v, so v
must majorize K, on {s;}. We deduce that v > K, on T, and so R[I”}w =K,
proving that {w;, : k > 1} is not minimally thin at w.

Assume now that the transition probabilities satisfy (11). We may assume
without loss of generality that d(t;,wn;) = n for every j, since there exists a
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subsequence for which these distances are all the same. We show that R is
not a potential. Suppose on the contrary that

RE, = G(-t)) f(t;),
j=1

where 777 | G(e,t;) f(t;) < co. Fix a positive integer k. Recalling (11)-(13),
we have

Glwn, . t;
Glwn,,ty) _ Flwn ,t;) > 0"
G(tj’tj) !
and for j # k
Glom,ty) _ Flon,t) 1 ( +6)" o gn
— = > | 4 .
G(ty, t;) F(tg,t;) F(ty,wn,) 53—
Also
Kw(tk) G(tk,wnk)
Ko (wny) G (Wny > Wy ) (Bt ) 26
Thus

j=1
- G(wnkﬂtj)
=N "Gt ti
3. Glt) G S
> ) 6" Gty ty) f(t;)
j=1
= 6" R (tr)
="K, (tx)

> 8" K, (W, )

and so 0~?"RE is a potential that majorizes K, on Uj=1{wn, }. This con-
tradicts the result of the previous paragraph. Thus E is not minimally thin
at w. (]

We now show how to generate examples of sets that are minimally thin.
THEOREM 5.2. Let w = {wp, w1, ws,...} € .
(a) For each n choose x, € T, —T,,,, such that ) G(zn,w,) < oo.
Then E =, {xzn} is minimally thin at w.
(b) Assume in addition that the transition probabilities satisfy (11). Let
{dn}n>1,{Mp}n>1 be two sequences of positive integers such that

M, < (=)™ and 32,0, (452

2dn,
£ — < o00. For each n, choose
had
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at most M, vertices of T, — TwnJrl a distance d,, from wy,. Denote

each of them by t,;,j = 1,...,M,. Let E=J,_, U \ Tt,,. Then
E is minimally thin at w.

Proof. (a) Define

i (z,2n) G(2n,wn)

— G(zn,zn) Gle,wn)

Since F(e,zp,) <1< G(e,wp),
Gle,xn) G(xp,wn)

G(zp,xn) Gle,wn)

It follows that f(e) < oo, so f is a potential. Also

flen) > %

G(zpn,wn)
G(e,wy)

= Fle,xy) < G(zp,wn)-

V

= K, (x,).

Thus E' is minimally thin at w.
(b) To prove this, define f : T'— oo with support on (J;-, Uéw:”'l {tn;} by
K, (tnj)

ftni) = G(tnjstng)

Then
oo My
Ko(tny)

ZGet ZZGetn]

t
teT n=1 j=1 nj’ n])

so G f is a potential. Also for each n, j

Kw(tnj)
Gt tng)
so Gf > K, on U, ;{tn;}. By Theorem 3.2, Gf majorizes K, on all of E.
This completes the proof. O

Gf(tn) = G(tnjs tnj) = Ku(tnj),

We next define the minimal fine filter corresponding to a boundary point
w € .
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DEFINITION 5.2. For each w € €, define
Fo =A{T — F : E minimally thin at w}.

By Proposition 5.1, F,, is a filter which we call the minimal fine filter corre-
sponding to w. We refer to limits following this filter as minimal fine limits.
Thus if f: T — R and L € R, we write

mfine tlim fty=1L

if for every € > 0 there exists F' € F,, such that |f(¢) — L] < e for all t € F.
We define minimal fine limits of +0c as well as minimal fine limsup and liminf
in the obvious way.

It follows from Proposition 5.1 that the minimal fine filter at w is at least
as fine as the neighbourhood filter defined by the Martin topology. On the
other hand, let E be the set in Theorem 5.2(a). Then T'— E is in the minimal
fine filter F,, but it is not a Martin neighbourhood of w since it does not
contain T, for any n > 1. Thus we have shown:

THEOREM 5.3.  The minimal fine filter together with the discrete topology
on T defines a topology that is strictly finer than the Martin topology on T US).

The following result gives a more intuitive sense of what it means for a
function to have a minimal fine limit at a boundary point.

PRrROPOSITION 5.2. Let f: T — R, w € Q. The minimal fine limit of f
at w is L if and only if there exists a set E minimally thin at w such that
f(t) converges to L as t converges in T — E to w with respect to the Martin
topology.

Proof. The condition is clearly sufficient for the minimal fine limit to equal
L. Suppose then that the minimal fine limit of f at w is L. For each n > 1
there exists E,, minimally thin at w and m(n) such that |f(¢) — L| < 1/n

T, NE, .
for all t €T, E,. By Proposition 5.1, RKWJm (e) =0 as j — oo.

m(n)
T,  NE,
Thus we can assume m(n) is chosen so that RK:L(”) (e) < 1/2™. Let E =

U, (ExN Twm(")). By Proposition 5.1(d), E is minimally thin at w and it has
the property of the set in the statement. O

We now define approach regions that are more geometric in nature than
the approach regions of the minimal fine filter.

DEFINITION 5.3. Let w € Q. Let @ > 0. The nontangential region at w of
aperture « is

So(w)={t €T :t>w, for some n and d(t,w,) < a}.
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A function is said to have a nontangential (respectively radial) limit of L at
w if for all & > 0 (respectively for & = 0) and for all € > 0 there exists n such
that |f(t) — L| < e whenever ¢t € T,,, N S, (w).

For the rest of this section we consider some of the connections between
minimal fine, radial and nontangential limits. In particular we show in the
next theorem that if the transition probabilities satisfy (11), then a minimal
fine limit at a boundary point implies an equal nontangential limit there. This
is in contrast to classical potential theory on a halfspace in R™ where such
a result holds for positive harmonic functions but not for arbitrary functions
[BD].

THEOREM 5.4. Let f: T — R be any function and let w € Q. Suppose
that mfinelim;_,,, f(t) = L exists and is finite.

(a) Then the radial limit of f exists and equals L.

(b) Suppose in addition that the transition probabilities satisfy (11). Then
the minimal fine filter at w is strictly coarser than the filter of nontan-
gential neighbourhoods of w. Thus the nontangential limit of [ exists
and equals L, and there exist functions having a finite nontangential
limit but not a minimal fine limit at w.

Proof. (a) Suppose f does not have a radial limit of L at w. Then there exist
€ > 0 and an increasing sequence of integers {n;}, such that |f(w,,) — L| > €
for all j. By assumption there exists F' € F,, such that |f(¢) — L| < ¢ for
all t € F. By Theorem 5.1(a) ;5 {wy,} is not minimally thin at w, and
so, by Proposition 5.1(a), it intersects F'. Thus there exists j > 1 such that
|f(wn,) — L| < e. This contradiction completes the proof of (a).

(b) The proof that f has a nontangential limit of L at w follows from a
similar argument and the use of part (b) rather than part (a) of Theorem 5.1.

We now show that there exists a set E that is not minimally thin at w and
which is not contained in S, (w) for any aperture a. Let 0 = ng < ny < ng <
--- be an increasing sequence of integers, to be determined later. Let {¢;};>1
be any sequence of vertices such that ¢t; € T,,, — T,,;,, and for each k > 1, if
np—1+1 < j < ng, thend(t;,w;) = k. Let B, = {t; :np—1+1 < j <ni}. By
Proposition 4.4(c) and Theorem 5.1(b), we can choose such sequences {ny }x>o
and {¢;};>1 such that for each k& > 1,

RE @) 2 (1- 1) Kl

By Theorem 3.2, it follows that

(26) RIE(’l (Wm) > (1 — %) K,(wp) foralll<m <k
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Let E = Up>1E). Then by (26), we have for each k > m > 1 that
1
RE (wm) > RE: (wm) > (1 - E) Ko (W)

Since k is arbitrary, Rf (wm) > K, (wm) for each m. By Theorem 5.1(a),
Rf(w = K,,, so F is not minimally thin at w. Since there are vertices in F at an
arbitrarily large distance from w, E cannot be contained in any nontangential
region.

Finally, define g on T by g(t) = d(t,w A t) if t € F and g¢(t) = 0 otherwise.
Then the minimal fine limsup of g at w is co and, since F intersects any
nontangential region in at most finitely many points, the nontangential limit
of g at w is 0. O

In the following example we show that a tree having a Green function that
does not satisfy (11) may not satisfy the conclusion of Theorem 5.4(b): a
function on T' can have a minimal fine limit at a boundary point w without
having a nontangential limit there. The idea comes from Theorem 5.2(a),
which suggests that if the transition probabilities decrease fast enough as we
move away from the vertices of w, then the nontangential region S, (w) with
the vertices of w removed, S, (w) — {wy, : n > 1}, can be minimally thin at w.
Example 5.1 demonstrates that this is indeed the case.

ExaMpPLE 5.1. In this example we construct a tree T having transition
probabilities satisfying (9) and (10) for which any function has a limit at a
boundary point following the minimal fine filter if and only if it has a radial
limit there and for which there exists a positive superharmonic function on 7'
that has a minimal fine limit at every boundary point but which fails to have
a nontangential limit at a particular boundary point.

Let T be the tree consisting of a ray w = {wp,wr,ws, ...} together with
rays

W= g )

for each n > 1 such that wi = w,. Define e = w) = wy. Note that wy
is a terminal vertex and w is the only boundary point that has sequences
converging to it nontangentially but not radially. Choose {p,}»>1 such that
% < pn < 1. Let g, = 1 —p,,. We define transition probabilities as follows:
plwo,w1) = Lip(wl,wh 1) = pp and p(wy,1,wWh) = g for m >0, n > 1;
p(wnywn—i-l) :p(w7uwn—l) = Qn/2 for n > 1.

Define f : T — (0,00) by f(w?) = (¢n/pn)™. Thus f is identically 1 along
the vertices of w and is ¢,/p, on W}, n > 0. It is easy to check that f is
harmonic on each ray w™, n > 1, and

n 1 1
AF@) =pnd 4 Zgn+ gn —1=2g, — 1 <0,

Pn 2 2
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so f is positive, superharmonic and nonharmonic. Thus the Green function
on T is finite.

For each n > 1, F(wl,w! ;) is the same for all m > 1, and by definition
of F it must agree with F'(n + 1,n) in Example 2.1 (with p replaced by p,,),
SO

Thus
Fwh,wi) = F(w),wh ) F(wy_1,w1) < n <27 =0

as n — oo and

1 1
F(wn,wn-1) = =qn + PnF(wp,wn—1) + =@nF (Wnt1,Wn—1)

2 2
= %qn +png—ZF(wn,wn,1) + %an(wnH,wn,l)
< 2q < ;
< 20 < Sy
SO
1 1 1 1

Flwns1,01) £ 5057 -+ 50 = guynyz

as n — oo. We deduce that G satisfies (10).
Also, for n > 2,

1 1
F(wp,wn) = pnF (W), wn) + 5@ F (Wni1,wn) + s@nF(wn—1,wy)

2 2
ORI
= dn 2(]n 2(]n
= 2q’ﬂ7
SO
1 1 1
G(wn,wn) =

< = .
1—Flwp,wn) ~ 1—2¢, 2p,—1
Since p, > 2" /(1 +2") > 4/5 for n > 2, we obtain

1 25 25
Gwi,wy) = F(wi,wi)G(wn,wn) < ]qD_Z T < Tgin < 52_”.

By Theorem 5.2(a), {w} }n>0 is minimally thin at w and so by Theorem 3.2,
T — {wy, : n > 0} is minimally thin at w. Thus a function has a minimal fine
limit at w if and only if it has a radial limit at w. Clearly this holds at every
other boundary point, so radial and minimal fine limits are the same.

Since ¢, /pn — 0 as n — oo, it follows that f is a positive superharmonic
function that does not have a nontangential limit at w but does have a minimal
fine limit of 1 at w. O
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6. Fatou-Naim-Doob Theorem

ASSUMPTION IN THIS SECTION. The Green function satisfies conditions
(9) and (10).

In this section we prove Theorems 6.1 and 6.2 which describe the minimal
fine boundary behaviour of quotients of positive harmonic functions. The
proof of Theorem 6.1 is an adaptation of the proofs of the main results in
[BL1] and [BL2].

We first set some notation. We fix once and for all a positive harmonic
function u. For any positive harmonic function A we denote its representing
measure by up. The Radon-Nikodym derivative of u, with respect to
is denoted by %. For each u, integrable function ¥ on 2, we define the

function u, on T by

@ wlt) = [ KO duu(w),
Our main result in this section is as follows.

THEOREM 6.1. Let v=Gf + h be a positive superharmonic function and
u a positive harmonic function on T. Then the minimal fine limit of v/u

exists at i, -almost every point of 0 and equals %.

Proof. We first show that if Gf is a potential then

(28) mfine lim ﬂ(t) =0 for p,-a.e. we.

t—w U

For each n € Z* let E,, = {t € T : Gf(t) > u(t)/n}. Let X, be the set of
minimal fine limit points of E,,. Thus ¥,, is the set of w €  where F, is not
minimally thin. Since the potential nG f majorizes u on E,,, RE» < nGf and
so RE» is a potential. On the other hand by Theorem 4.2

R () = / RE () dpa(w)

— [ KO o),

where pZn is the restriction of j, to ¥,. Since the last integral defines a
nonnegative harmonic minorant of a potential, we must have u,(%,) = 0 for
every n. If w e Q — UZO=1 Y, then T'— FE,, is a minimal fine neighbourhood
of w for every n and so mfinelim;_,, %(t) = 0. The result follows from the
fact that p, (U, ; Xn) = 0.
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We now show that if v is a positive harmonic function such that the repre-
senting measures p, and pu, are mutually singular, then

(29) mfine lim E(t) =0 for p,-a.e. we.

t—w U

The function min(u,v) is positive superharmonic. By the unique inte-
gral representation of positive harmonic functions, there cannot be any pos-
itive harmonic function minorizing both u and v. Hence min(u,v) is a po-
tential. At any w for which mfinelim,_,,, W(t) =0, it is obvious that
mfinelim; .., sup 2 (¢) = 0. The result thus follows from (28).

It follows from (28) and (29) that the proof will be complete if we prove
that

(30) mfine lim u—w(t) = ¢(w) for py,-a.e. w e Q,

t—w U

where 1 is a nonnegative, p,-integrable function on €. Since we are free
to change 1 on a set of u,-measure zero, we may assume without loss of
generality that 1 is finite valued.

For a Borel set £ C Q let I denote the characteristic function of E. For
each pair of integers m,n with m > 0, n > 1, define

m m—+1
—1
Enn = 'l/] ) .
n n
We have
Up-Ig_E,,, < Up-Ig_p,,, and UIg_ B < UIg_ B

By (29) we know that the functions on the right in the above two inequalities
have minimal fine limits of zero at p,-almost every element of E,,,. Hence
we can find a subset I, of E,,, of u,-measure zero such that

(31) mfine tlim M(t) = mfine tlim M(t) =0
—w U —w u

forallw € E,,;, — Frup. Let F' = Um,n Frn. Then 1, (F)=0. Fixw e Q- F
for the remainder of the proof. Fix any n > 1. We shall show that

. U 2
32 fine 1 L (t) - <=z
(32) mfine lim sup |~ (t) - $(w)| < ~



386 KOHUR GOWRISANKARAN AND DAVID SINGMAN

There exists a unique m such that w € E,,, and (31) holds at w. Let E
denote E,,,. For any t € T' we have

g () = @) - w(®)] < [up () = = u@)] + |2 - u(t) = p(w) - u)
< Jwgers () = 2 ur ()

m 1
+ ’uw'fsz—E(t) T 'UIH_E(t)‘ + " - u(t)

1 m 1
< —- t . t — t ot
= uIE()—i_uwIQ—E()—'_n ulnfE()Jf_n U( )7
and so
u 1wy Unp Iy mo U, 1
(1) ()| < - () () ()
2 .
S_+U¢IQ—E(t)+ﬁ.uIQ—E(t>.
n U n U

Taking the minimal fine limsup as ¢ goes to w and applying (31), we deduce
(32). Noting that the inequality is true for arbitrary n, we conclude that

mfine lim u—w(t) =Y (w)
t—w Uu
forallwe Q—F. O

By applying Theorem 5.4 and Theorem 6.1 we immediately deduce the
following result.

THEOREM 6.2. Let v=Gf + h be a positive superharmonic function and
u a positive harmonic function on T. Then the radial limit of v/u exists
at iy -almost every point of 0 and equals %. If in addition the transition
probabilities satisfy (11), then we have the same result with nontangential

limits.
7. Harmonic thin sets and the harmonic fine filter

ASSUMPTION IN THIS SECTION. The Green function satisfies conditions
(9) and (10).

Harmonic thin sets were first introduced for the classical potential theory
on NTA domains in R™ in [A] and later on abstract Brelot spaces in [Z]. In
[Z] it was shown that the set of complements of sets harmonic thin at w forms
a filter, known as the harmonic fine filter at w, and this filter is coarser than
the minimal fine filter. It was then shown that, with the assumption of an
additional axiom, the quotient of two positive harmonic functions h/u has a
limit at w € © following the harmonic fine filter for p,-almost every boundary
point w, where pu,, is the representing measure for u. Here we consider the
natural analogue of the harmonic fine filter on trees.
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DEFINITION 7.1. Let E C T and w € Q. We say that E is harmonic thin
at w € Q if there exists a positive harmonic function that majorizes K, on F
but not on all of T'.

Clearly if a set is harmonic thin at w then it is also minimally thin at w.
In the settings considered by Aikawa and in all of the examples considered by
Zhang the harmonic fine filter is strictly coarser than the minimal fine filter.
The following result shows this is not the case on trees.

THEOREM 7.1. Let ECT andw € Q. Then E is minimally thin at w if
and only if E is harmonic thin at w.

Proof. Suppose E is minimally thin at w. Thus there exists a potential
which majorizes K, on E. We will be done if we show that there exists a
finite measure g on ) such that the Martin integral Ku majorizes K, on E
but not on all of T'.

We first show that any finite set is harmonic thin at w. Let G be a finite
subset of T. Define n = max{|t Aw|:t € G}. Let u be any positive harmonic
function on 7" which agrees with K, at w, and whose representing measure
does not charge w. By Theorem 3.2, u majorizes K, on T -1, ., hence on all
of G. If u majorized K, at wy, for every k > 1, it again follows by Theorem 3.2
that u would majorize K, on T. Since K, and u agree at wy,, this would imply
that they are identical. This contradiction proves G is harmonic thin at w.

It follows from Theorem 5.1 that there can be at most finitely many j such
that w; € E. The same proof as in Corollary 2.1.4 in [Z] shows that the finite
union of sets harmonic thin at w is harmonic thin at w. Thus it is enough
to prove the result in case w, is not in E for every n. By Theorem 3.2 it
follows that if a potential G f satisfies Gf(s) > K, (s) for some s € T not in
[e,w], then Gf(t) > K, (t) for all t € T,. Thus we may assume without loss of
generality that E is “complete ” in the sense that for all s € E, T is a subset
of F.

For each s € FE, there exists a unique vertex s, in E N |[s, s Aw] of minimal
length. Let

E:U{SWSSEE}.
Then F can be written as the pairwise disjoint union
E=J1T.
SEE'

Let Gf be a potential with harmonic support in E which majorizes K,
on E but not on all of T. For each s € E let ug be any probability measure
whose support is the interval Iy. Thus p(l;) = 1 for any ¢t < s and u(l;) =0
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for any t with I; N I, = (). We define

H= ZG(B,S) f(S) s

Since Gf(e) < oo, p is a finite measure. We shall show that Ku majorizes
K,on FE bEt not on all of T.

Fix s € E. Let t be any vertex in (T —T) U{s}. Let {to,t1,... o}
be the geodesic from e to t and let ¢,,, = s At, where 0 < m < n. Then by (8)
we have

G(t,t,)
Kps s I I, 1 ——— s (I,
'u ;) e, J M t] tj+) + G(e7tn) H (tn>
G(t,s At)
_G(e,s/\t)

since all terms on the right side of the first equation are 0 except for one term.
But

G(t,s)  G(t,sNt)
G(e,s) G(e,sAt)’

S0
Gle,s) f(s) Kps(t) = G(t,s) f(s).
It follows that for all t € EU (T — E),

= Gle,s) f(s) Kps(t) = Y Glt,s) f(s) = G(D).

s€E s€E

Thus Kp does not majorize K, on all of T' but it does equal G'f on all of
E, hence by Theorem 3.2, it majorizes K, on all of E. This completes the
proof. O
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