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ABSTRACT. A probability measure p on R? is called weakly unimodal if there
exists a constant k > 1 such that for all » > 0,

(0.1) sup u(Bla, ) < (B0, ).
acRd

Here, B(a,r) denotes the £>°-ball centered at a € R? with radius r > 0.

In this note, we derive a sufficient condition for weak unimodality of a mea-
sure on the Borel subsets of RZ. In particular, we use this to prove that every
symmetric infinitely divisible distribution is weakly unimodal. This result is
then applied to improve some recent results of the authors on capacities and
level sets of additive Lévy processes.

1. INTRODUCTION

For any integer k > 1 and any = € RF, let |x| = maxj<i<i |2¢| and |z =
(Zif:l m%)% denote the £>° and ¢? norms on R¥ respectively. Moreover, B(xz,r) =
{y € R?: |z —y| < r} stands for the closed r-ball about = € R?, while (R%, B(R?))
denotes the usual d-dimensional Euclidean space, together with its Borel o-algebra.

Given a measure p on (R% B(R?)), we say that u is x-weakly unimodal if there
exists a positive constant x > 1 such that for all » > 0, (0.1) holds, the point being
that x can be chosen independently of » > 0. In this note, we use Fourier analytical
methods to derive a general criterion for the weak unimodality of measures on
(RY, B(RY)).

Our intended application is to the potential theory of additive Lévy processes,
as described by KHOSHNEVISAN AND X1AO0 [4]. An additive Lévy process X in
R? is an N-parameter stochastic process X = {X(t); t € RY} that has the form
X(t) = Z;vzl X;(t;), where X1, ..., X are independent Lévy processes with values
in R%. Using the notation of KHOSHNEVISAN AND X140 [4], we write X = X;®---@®
Xn. We refer to BERTOIN [2] and SATO [7] for definitions and properties of Lévy
processes, infinitely divisible distributions and self-decomposable distributions.
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Following KHOSHNEVISAN AND X1AO [4], we say that an additive Lévy process
X is k-weakly unimodal if there exists one k, such that the distribution of the
random vector X () is x-weakly unimodal for every ¢ € RY\ORY. If and when this
is so, we say that the process X is weakly unimodal. In KHOSHNEVISAN AND XIAO
[4], we applied the various results of ANDERSON [1], KANTER [3], MEDGYESSY [5],
Sato [6], WoLFE [8], [9], [10], and YAaMAZATO [11] to obtain various sufficient
conditions for X to be weakly unimodal. For example, we showed that if for every
t e Rf \8Rf , the distribution of X (¢) is symmetric and self-decomposable, then
X is weakly unimodal with k = 1. Using the criterion for weak unimodality of
the present paper, we are able to prove that every symmetric infinitely divisible
distribution is weakly unimodal. This can, in turn, be used to improve the recent
results of the authors on capacities and level sets of additive Lévy processes.

2. WEAK UNIMODALITY AND FOURIER ANALYSIS

Throughout, ~ denotes the Fourier transform on R? normalized so that for every
fe LN RY),

o= [ et veere
Rd
Our main result is the following.

Theorem 2.1. Any finite measure p on (R, B(R?)) is k-weakly unimodal with
k = 164(1 + 6%), as long as there exists § > 0, such that

(2.1) [Imi(€)] < SRefi(e), Ve e R

Since 7i(0) = p(R?), 1) is a kind of sector condition. Moreover, it tacitly
asserts that Reji > 0, pointwise. Motivated by this remark, in Section Hl we will
exhibit a probability measure that is x-weak unimodal but does not satisfy the

sector—like property (21).

Corollary 2.2. Any finite measure on (R?, B(R?)) whose Fourier transform is
nonnegative is k-weakly unimodal with k = 167,

Proof of Theorem [ZJl For any r > 0, consider the function

d

1 — cos(2rz;)
(IOT(Z‘):HTQ], VxERd
Jj=1 J

Then ¢, is a non-negative function with Fourier transform given by

T (1 Gy
(2:2) mo=T1(1-%1), ver,

=1

where zt = max(z,0).
Suppose 14 is the indicator function of the set A. Then, £ € B(a,r) implies that
1—(2r)7Y¢ — aj| > 1 for every j =1,...,d. In light of (2.2), this shows that

1p@n(§) <2%0;(§ —a),  VEER?
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Integrating this [dy] yields
w(B(a,r)) < 290,  u(a), Va € R r >0,

(2.3 <2 [ el e, ¥r >0

where x denotes convolution. On the other hand, whenever 1 — |£_T;\ > 0 for all
j=1,...,d, we have £ € B(0,r). This and ([22)), together, imply

]-B(O,T)(f) > 90/7“\/2(5); vr > Oa f € Rd'
We integrate this with respect to p to obtain

W(BO.N) = [ a6 nde)

R

- /R pe/a(y) Reily) dy

> (187 [ oslawldy (by @)

(2.4) > 2791 + %)% sup u(B(a, 3)),
a€R4
thanks to (Z3). To complete our proof, we use a covering argument. Let a1, ..., a4
€ [0,27]? be chosen such that
— the interiors of B(a,,r)’s are disjoint as ¢ varies in {1,...,4%}; and

d
- Ui, Bla,; &) = B(0,2r).
Applying (2.4) yields
sup pu(B(a, 7)) < 221+ 6%)2 u(B(0,2r))

a€R4
4d
<2'(1+6%)2 ) p(Bla,, §)-
=1
Another application of (Z.4)) yields the desired result. O

3. INFINITELY DIVISIBLE LAWS AND POTENTIAL THEORY

Recall that a probability measure u on (R?, B(RY)) is infinitely divisible if its
Fourier transform has the representation fi(¢) = e~ ¥ (V¢ € R?), where ¥(z) is
given by the Lévy-Khintchine formula; see BERTOIN [2] or SATO [7] for this and
more information. The function, ¥, is called the Lévy exponent of u. Recall that
w is symmetric if for all A € B(R?), u(A) = pu(—A).

Corollary 3.1. Any symmetric infinitely divisible law p on (R, B(R?)) is k-weakly
unimodal with Kk = 162,

Proof. Note that p(e) = 1pu(e) + 1u(—e) has Lévy exponent ¥ = W; thus, ¥ is
real. Moreover, since |fi(¢)| < 1, ¥(§) > 0. Thus, i > 0, pointwise, and Corollary
completes our proof. O

Thanks to Corollary[31] the weak unimodality condition in KHOSHNEVISAN AND
X1A0 [4, Th. 2.9] holds tautologically. This only uses the fact that whenever X is an
R<-valued, N-parameter, symmetric additive Lévy process, X (t) has a symmetric
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infinitely divisible law on (R?, B(R?)), for each ¢ € RY \ 9RY. In particular, in the
notation of KHOSHNEVISAN AND XIAO [4], we have

Theorem 3.2. Let X1,..., Xy be N independent symmetric Lévy processes on R?
and let X = X1 ®--- ® Xn. Suppose X is absolutely continuous and ® denotes
the gauge function of X. Then ® € L} (RY), if and only if any of the following
conditions are satisfied:

a) P{Leb{X([¢,00[M)} > 0} =1, for all ¢ > 0;

b) P{Leb{X ([c,0[V)} > 0} > 0, for all ¢ > 0;

¢) P{Leb{X ([c,c0[N)} > 0} > 0, for some ¢ > 0;

d) P{X1(0) N [e,00[N#£ 0} > 0, for all ¢ > 0;
e) P{X1(0) N [c,00[N# 0} > 0, for some ¢ >0,

where Leb denotes Lebesque’s measure on (R, B(R?)).

When X ~1(0) # 0, it is of interest to determine its Hausdorff dimension. Our
next theorem provides upper and lower bounds for dim, X ~1(0) in terms of the
following two indices associated to the gauge function ®:

¥=inf{3>0: 1imi(§1f l|s||N P (s) > 0},

ry:sup{ﬁ>0: / —ﬁ¢(s)ds<oo}.
[0,1]¥ [l sl]
It is easy to verify that 0 < v <75 < N.
Henceforth, ||s|| designates the N-dimensional vector (||s|,...,||s])-

Theorem 3.3. Given the conditions of Theorem forany 0 < c< C < o0,
(3.1) P{y <dim, (X '(0)N[C]V) < 7} >0.

Moreover, if there exists a constant K1 > 0 such that

(3.2) O(s) < O(Kq|s])) for all s € [0,1]",

then P{dim,, (X ~1(0) N [c, C]N) = v} > 0.

Remark 3.4. Clearly, if Xq,..., Xy have the same Lévy exponent, then (B.2)
holds. In particular, it follows from Theorems and B3 that if X;,..., XN
are independent isotropic stable Lévy processes in R? with index a €]0,2] and
X=X1® - -® Xy, then

(i) P{X~1(0) # 0} > 0 if and only if Na > d; and

(ii) if Na > d, then P{dim, X *(0) =N — £} > 0.
In this case, it would be interesting to determine a Hausdorff measure function
such that 0 < ¢-m (X ~1(0)) < oo, where 1-m denote Hausdorff measure.

4. A COUNTER-EXAMPLE

Consider a Lévy process X = {X(t);t > 0} on R? and let y; denote the dis-
tribution of the vector X (¢t) for each ¢ > 0. Clearly, {u; ¢ > 0} is a convolution
semigroup whose 1-potential is

U(A) = /OOO e *us(A)yds,  VAe B(RY).
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On the other hand, in §3lwe already saw that jz;(£) = e~ for a Lévy exponent .
This yields U = {1+ ¥} 1. We note that U is a probability measure on (R%, B(R9)),
and (ZI) for U is equivalent to

[Im¥(6)| < 5{1+ReW(©)}, Ve R

This is precisely the classical sector condition, and motivates the few allusions to
this condition in Il On the other hand, the sector condition is not needed for
4%-weak unimodality of U, as the following shows.

Lemma 4.1. U is always 4%-weakly unimodal.

Proof. We present a probabilistic proof that is quite well-known in the context of
random walks. Throughout, we shall fix a € R and r > 0, and let 0 = inf{s > 0:
| X (s) —a| < r}. Clearly, o is a stopping time, and

U(B(a,r)) :E{/O 6781{‘X(S)—CL‘<7"} ds}

= ]E{/:O € L{x(s)—al<r} dS}a

where f;o( --)=0on {0 = +oo}. Thus, writing e~ = 0 and X (co0) = 0, we have

U(B(a,r)) < E[/O e T L X (st0)— X (0) 4 X (0) —al<r) dé’}

(o)
E[/O ¢TI X (o) X (o) <20 dS}-

By the strong Markov property of X, the latter is not greater than U(B(0, 2r)).
We now apply the same covering argument used in our proof of Theorem R.] to
complete this proof. O
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