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HARMONIC MEASURES VERSUS QUASICONFORMAL MEASURES FOR
HYPERBOLIC GROUPS

SEBASTIEN BLACHERE, PETER HAISSINSKY & PIERRE MATHIEU

ABSTRACT. We establish a dimension formula for the harmonic measure of a finitely sup-
ported and symmetric random walk on a hyperbolic group. We also characterize random
walks for which this dimension is maximal. Our approach is based on the Green metric, a
metric which provides a geometric point of view on random walks and, in particular, which
allows us to interpret harmonic measures as quasiconformal measures on the boundary of the

group.

1. INTRODUCTION

It is a leading thread in hyperbolic geometry to try to understand properties of hyperbolic
spaces by studying their large-scale behaviour. This principle is applied through the intro-
duction of a canonical compactification which characterises the space itself. For instance a
hyperbolic group I' in the sense of Gromov admits a natural boundary at infinity OI': it is
a topologically well-defined compact set on which I' acts by homeomorphisms. Together, the
pair consisting of the boundary dI' with the action of I' characterises the hyperbolicity of the
group. Topological properties of OI' also encode the algebraic structure of the group. For
instance one proves that I' is virtually free if and only if OI' is a Cantor set (see [46] and
also [12] for other results in this vein). Moreover, the boundary is endowed with a canonical
quasiconformal structure which determines the quasi-isometry class of the group (see [31] and
the references therein for details).

Characterising special subclasses of hyperbolic groups such as cocompact Kleinian groups
often requires the construction of special metrics and measures on the boundary which carry
some geometrical information. For example, M. Bonk and B.Kleiner proved that a group
admits a cocompact Kleinian action on the hyperbolic space H", n > 3, if and only if its
boundary has topological dimension n — 1 and carries an Ahlfors-regular metric of dimension
n—119].

There are two main constructions of measures on the boundary of a hyperbolic group:
quasiconformal measures and harmonic measures. Let us recall these constructions.

Given a cocompact properly discontinuous action of I' by isometries on a pointed proper
geodesic metric space (X, w, d), the Patterson-Sullivan procedure consists in taking weak limits

of
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as s decreases to the logarithmic volume growth

1

v < limsup = log |B(w, R) N ['(w)].
R—oo R

Patterson-Sullivan measures are quasiconformal measures and Hausdorff measures of 0.X when

endowed with a visual metric.

Given a probability measure p on I', the random walk (Z,), starting from the neutral
element e associated with pu is defined by

ZOZG;Zn+1:Zn'Xn+1,

where (X,,) is a sequence of independent and identically distributed random variables of law
p. Under some mild assumptions on u, the walk (Z,), almost surely converges to a point
Zs € OI'. The law of Z, is by definition the harmonic measure v.

The purpose of this work is to investigate the interplay between those two classes of mea-
sures and take advantage of this interplay to derive information on the geometry of harmonic
measures.

The usual tool for this kind of results is to replace the action of the group by a linear-in-time
action of a dynamical system and then to apply the thermodynamic formalism to it: for free
groups and Fuchsian groups, a Markov-map Fr has been introduced on the boundary which
is orbit-equivalent to I' [13, 38]. For discrete subgroups of isometries of a Cartan-Hadamard
manifold, one may work with the geodesic flow [36, 37, 26, 28]. Both these methods seem
difficult to implement for general hyperbolic groups. On the one hand, it is not obvious
how to associate a Markov map with a general hyperbolic group, even using the automatic
structure of the group. On the other hand, the construction of the geodesic flow for general
hyperbolic spaces is delicate and its mixing properties do not seem strong enough to apply
the thermodynamic formalism.

In a different spirit, it is proved in [14] that any Patterson-Sullivan measure can be realized
as the harmonic measure of some random walk. Unfortunately such a general statement
without any information on the law of the increments of the random walk is not sufficient to
provide any real insight in the behaviour of the walk.

Our approach directly combines geometric and probabilistic arguments. Since we avoid
using the thermodynamic formalism, we believe it is more elementary. We make a heavy
use of the so-called Green metric associated with the random walk, and we emphasize the
connections between the geometry of this metric and the properties of the random walk it
comes from. The problem of identifying the Martin and visual boundaries is an example
of such a connection. We give sufficient conditions for the Green metric to be hyperbolic
(although it is not geodesic in general). On the other hand, its explicit expression in terms of
the hitting probability of the random walk makes it possible to directly take advantage of the
independence of the increments of the walk. The combination of both facts yields very precise
estimates on how random paths deviate from geodesics.

Thus we show that, for a general hyperbolic group, the Hausdorff dimension of the harmonic
measure can be explicitly computed and satisfies a ’"dimension-entropy-rate of escape’ formula
and we characterise those harmonic measures of maximal dimension. Our point of view also
allows us to get an alternative and rather straightforward proof of the fact that the harmonic
measure of a random walk on a Fuchsian group with cusps is singular, a result previously
established in [20] and [16] by completely different methods.
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The rest of this introduction is devoted to a more detailed description of our results.

1.1. Geometric setting. Given a hyperbolic group I', we let D(I") denote the collection of
hyperbolic left-invariant metrics on I' which are quasi-isometric to a word metric induced by
a finite generating set of I'. In general these metrics do not come from proper geodesic metric
spaces as we will see (cf. Theorem 1.1 for instance). In the sequel, we will distinguish the
group as a space and as acting on a space: we keep the notation I' for the group, and we denote
by X the group as a metric space endowed with a metric d € D(I'). We may equivalently
write (X, d) € D(I'). We will often require a base point which we will denote by w € X.

This setting enables us to capture in particular the following two situations.

e Assume that I' admits a cocompact properly discontinuous action by isometries on a
proper geodesic space (Y, d). Pick w € Y such that v € I' — ~(w) is a bijection, and
consider X = ['(w) with the restriction of d.

e We may choose (X, d) = (I', dg) where dg is the Green metric associated with a random
walk (see Theorem 1.1).

Let p be a symmetric probability measure the support of which generates I'. Even if
the support of u may be infinite, we will require some compatibility with the geometry of the
quasi-isometry class of D(I"). Thus, we will often assume one of the following two assumptions.
Given a metric (X, d) € D(I"), we say that the random walk has finite first moment if

> d(w,y(w)u(y) < oo
el
We say that the random walk has an exponential moment if there exists A > 0 such that
Zekd(wﬁ(w))u(v) < 00,
vyerl

Note that both these conditions only depend on the quasi-isometry class of the metric.

1.2. The Green metric. The analogy between both families of measures — quasiconformal
and harmonic — has already been pointed out in the literature. Our first task is to make
this empirical fact a theorem i.e., we prove that harmonic measures are indeed quasiconformal
measures for a well-chosen metric: given a symmetric law g on I" such that its support generates
I, let F(z,y) be the probability that the random walk started at x ever hits y. Up to a constant
factor, F'(z,y) coincides with the Green function

Glay) S Y P Zy =yl =D u"(z'y),
n=0 n=0

where P* denotes the probability law of the random walk (Z,,) with Zy = z (if Zy = e, the
neutral element of I', we will simply write P = IP), and where, for each n > 1, p™ is the law
of Z, i.e., the nth convolution power of the measure p.

We define the Green metric between x and y in I' by

dG('rvy) déf. —lOgF(SL’,y) :

This metric was first introduced by S. Blachere and S. Brofferio in [7] and further studied in
[8]. It is well-defined as soon as the walk is transient i.e., eventually leaves any finite set. This
is the case as soon as I' is a non-elementary hyperbolic group.
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Non-elementary hyperbolic groups are non-amenable and for such groups and finitely sup-
ported laws pu, it was proved in [7] that the Green and word metrics are quasi-isometric.
Nevertheless it does not follow from this simple fact that dg is hyperbolic, see the discussion
below, §1.7.

We first prove the following:

Theorem 1.1. Let I' be a non-elementary hyperbolic group, i a symmetric probability measure
on I the support of which generates I'.

(i) Assume that p has an exponential moment, then dg € D(I') if and only if for any r
there exists a constant C(r) such that

(1) Fx,y) < Cr)F(z,v)F(v,y)

whenever x,y and v are points in a locally finite Cayley graph of I' and v is at distance
at most r from a geodesic segment between x and y.

(i) If dg € D(T') then the harmonic measure is Ahlfors reqular of dimension 1/e, when OT
is endowed with a visual metric dS of parameter € > 0 induced by dg.

Visual metrics are defined in the next section.

A. Ancona proved that (1) holds for finitely supported laws p. Condition (1) has also been
coined by V. Kaimanovich as the key ingredient in proving that the Martin boundary coincides
with the geometric (hyperbolic) boundary [28, Thm 3.1] (See also § 1.5 and § 3.2 for a further
discussion on the relationships between the Green metric and the Martin boundary).

Theorem 1.1 in particular yields

Corollary 1.2. Let I' be a non-elementary hyperbolic group, u a finitely supported symmetric
probability measure on ' the support of which generates I'. Then its associated Green metric
dg 1s a left-invariant hyperbolic metric on ' quasi-isometric to I' such that the harmonic
measure is Ahlfors reqular of dimension 1/e, when OU is endowed with a visual metric dS of
parameter € > 0 induced by dg.

Our second source of examples of random walks satisfying (1) will come from Brownian
motions on Riemannian manifolds of negative curvature. The corresponding law p will then
have infinite support (see §1.6 and §6).

1.3. Dimension of the harmonic measure at infinity. Let (X, d) € D(I'). We fix a base
point w € X and consider the random walk on X started at w i.e., the sequence of X-valued
random variables (Z,(w)) defined by the action of I' on X. There are (at least) two natural
asymptotic quantities one can consider: the asymptotic entropy

det. 1.~ 2mer M"(7) log 1" (7) — > ver(w) PlZn(w) = z]log P[Z,,(w) = 2]

h = lim = lim
n n n n

which measures the way the law of Z,(w) is spread in different directions, and the rate of

escape or drift

€. d ) Zn
i 40 Zu(0)
n n
which estimates how far Z,(w) is from its initial point w. (The above limits for h and ¢ are

almost sure and in L' and they are finite as soon as the law has a finite first moment.)

We obtain the following.
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Theorem 1.3. Let I' be a non-elementary hyperbolic group, (X,d) € D(I'), d. be a visual
metric of 0X, and let B.(a,r) be the ball of center a € 0X and radius r for the distance
d.. Let v be the harmonic measure of a random walk (Z,) whose increments are given by a
symmetric law p with finite first moment such that dg € D(T).

The pointwise Hausdorff dimension lim,_ w exists for v-almost every a € 0X,

and is independent from the choice of a. More precisely, for v-almost every a € 0X,

o logv(Bufar) Lo
r—0 lOg r €£

where £ > 0 denotes the rate of escape of the walk with respect to d and { el lim,, do(W,Zn(w))

the rate of escape with respect to dg.

We recall that the dimension of a measure is the infimum Hausdorff dimension of sets of
positive measure. In [8], it was shown that {5 = h the asymptotic entropy of the walk. From
Theorem 1.3, we deduce that

Corollary 1.4. Under the assumptions of Theorem 1.3,

dimv = —

el

where h denotes the asymptotic entropy of the walk and ¢ its rate of escape with respect to d.

This dimension formula already appears in the work of F. Ledrappier for random walks on
free groups [38]. See also V.Kaimanovich, [29]. For general hyperbolic groups, V. Leprince
established the inequality dimv < h/(ef) and made constructions of harmonic measures with
arbitrarily small dimension [34]. More recently, V. Leprince established that h/ef is also the
box dimension of the harmonic measure under the sole assumption that the random walk has
a finite first moment [35]. Note however that the notion of box dimension is too weak to
ensure the existence of the pointwise Hausdorff dimension almost everywhere.

This formula is also closely related to the dimension formula proved for ergodic invariant
measures with positive entropy in the context of geometric dynamical systems: the drift
corresponds to a Lyapunov exponent [50].

1.4. Characterisation of harmonic measures with maximal dimension. Given a ran-
dom walk on a finitely generated group ' endowed with a left-invariant metric d, the so-called
fundamental inequality between the asymptotic entropy h, the drift ¢ and the logarithmic
growth rate v of the action of I' reads
h </{tv.

It holds as soon as all these objects are well-defined (cf. [8]). Corollary 1.4 provides a geometric
interpretation of this inequality in terms of the harmonic measure: indeed, since v/e is the
dimension of (0X,d.), see [15], it is clearly larger than the dimension of v.

A. Vershik suggested the study of the case of equality (see [19, 48]). For any hyperbolic
group, Theorem 1.1 implies that the equality A = fv holds for the Green metric and Theorem
1.5 below shows that the equality for some d € D(I") implies d is almost proportional to dg.
In particular, given a metric in D(I"), all the harmonic measures for which the (fundamental)
equality holds belong to the same class of quasiconformal measures.

In the sequel, two measures will be called equivalent if they share the same sets of zero
measure.



hal-00290127, version 2 - 3 Jul 2009

6 SEBASTIEN BLACHERE, PETER HAISSINSKY & PIERRE MATHIEU

Theorem 1.5. Let I' be a non-elementary hyperbolic group and (X,d) € D(I'); let d. be
a visual metric of 0X, and v the harmonic measure given by a symmetric law p with an
exponential moment, the support of which generates I'. We further assume that (X,dg) €
D(T"). We denote by p a quasiconformal measure on (0X,d.). The following propositions are
equivalent.

(i) We have the equality h = {v.
(ii) The measures p and v are equivalent.
(iii) The measures p and v are equivalent and the density is almost surely bounded and
bounded away from 0.
(iv) The map (I',dg) 14, (X,vd) is a (1,C)-quasi-isometry.
(v) The measure v is a quasiconformal measure of (0X,d.) .

This theorem is the counterpart of a result of F. Ledrappier for Brownian motions on uni-
versal covers of compact Riemannian manifolds of negative sectional curvature [36], see also
§1.6. Similar results have been established for the free group with free generators, see [38].
The case of equality h = fv has also been studied for particular sets of generators of free
products of finite groups [41]. For universal covers of finite graphs, see [39].

Theorem 1.5 enables us to compare random walks and decide when their harmonic measures
are equivalent.

Corollary 1.6. Let I' be a non-elementary hyperbolic group with two finitely supported sym-
metric pmbabzlzty measures (i and i where both supports generate I'. We consider the random
walks (Z,) and (Zy,). Let us denote their Green functions by G and G respectively, the asymp-

totic entropies by h and h and the harmonic measures seen from the neutral element e by v
and V. The following propositions are equivalent.

(i) We have the equality
~ -1 A
h = lim - log Gle, Z,,)

in L' and almost surely.
(ii) We have the equality

-1 -
h = lim - log G(e, Z,,)

in L' and almost surely.
(iii) The measures v and vV are equivalent.
(iv) There is a constant C such that

—<

o
9
=

SHE

1.5. The Green metric and the Martin compactification. Given a probability measure
(1 on a countable group I'; one defines the Martin kernel

K(og) = K fa) ® G2

By definition, the Martin compactification I' U Oy I" is the smallest compactification of I’
endowed with the discrete topology such that the Martin kernel continuously extends to I' x
(T'U0yTI). Then Oy T is called the Martin boundary.
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A general theme is to identify the Martin boundary with a geometric boundary of the
group. It was observed in [8] that the Martin compactification coincides with the Busemann
compactification of (I', dg). We go one step further by showing that the Green metric provides
a common framework for the identification of the Martin boundary with the boundary at
infinity of a hyperbolic space (cf. [1, 3, 28]).

Theorem 1.7. Let I' be a countable group, p a symmetric probability measure the support
of which generates I'. We assume that the corresponding random walk is transient. If the
Green metric is hyperbolic, then the Martin boundary consists only of minimal points and it
is homeomorphic to the hyperbolic boundary of (I',dg).

In particular, if T' is a non-elementary hyperbolic group and if dg € D(T'), then Oy is
homeomorphic to OI'.

One easily deduces from Corollary 1.2:

Corollary 1.8. (A. Ancona) Let I' be a non-elementary hyperbolic group, p a finitely sup-
ported probability measure the support of which generates I'. Then the Martin boundary is
homeomorphic to the hyperbolic boundary of T'.

In §6.3, we provide examples of hyperbolic groups with random walks for which the Green
metric is hyperbolic, but not in the quasi-isometry class of the group, and also examples of
non-hyperbolic groups for which the Green metric is nonetheless hyperbolic. These examples
are constructed by discretising Brownian motions on Riemannian manifolds (see below).

1.6. Brownian motion revisited. Let M be the universal covering of a compact Riemann-
ian manifold of negative curvature with deck transformation group I i.e., the action of I' is
isometric, cocompact and properly discontinuous. The Brownian motion (&) on M is the
diffusion process generated by the Laplace-Beltrami operator. It is known that the Brownian
motion trajectory almost surely converges to some limit point &, € OM. The law of & is
the harmonic measure of the Brownian motion. The notions of rate of escape and asymptotic
entropy also make perfect sense in this setting.

Refining a method of T.Lyons and D. Sullivan [40], W.Ballmann and F.Ledrappier con-
struct in [3] a random walk on I' which mirrors the trajectories of the Brownian motion and
to which we may apply our previous results. This enables us to recover the following results.

Theorem 1.9. Let M be the universal covering of a compact Riemannian manifold of negative
curvature with logarithmic volume growth v. Let d,. be a visual distance on OM. Then
o

di = —
im v v

where hyr and €y denote the asymptotic entropy and the drift of the Brownian motion re-
spectively. Furthermore, hyy = v if and only if v is equivalent to the Hausdorff measure of
dimension v/e on (OM,d.).

The first result is folklore and explicitely stated by V.Kaimanovich in the introduction of
[26], but we know of no published proof. The second statement is due to F. Ledrappier [36].
Note that more is known: the equality hy; = v is equivalent to the equality of v with the
canonical conformal measure on (OM,d. ), and this is possible only if M is a rank 1 symmetric
space [37, 5].
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1.7. Quasiruled hyperbolic spaces. As previously mentioned, S. Blachere and S. Brofferio
proved that, for finitely supported laws, the Green metric dg is quasi-isometric to the word
metric. But since dg is defined only on a countable set, it is unlikely to be the restriction of a
proper geodesic metric (which would have guaranteed the hyperbolicity of (T, dg)). Therefore,
the proof of Theorem 1.1 requires the understanding of which metric spaces among the quasi-
isometry class of a given geodesic hyperbolic space are also hyperbolic. For this, we coin
the notion of a quasiruler: a 7-quasiruler is a quasigeodesic g : R — X such that, for any
s <t <u,

d(g(s),g(t)) +d(g(t), g(u)) —d(g(s),g(u)) < 2.

A metric space will be quasiruled if constants (A, ¢, 7) exist so that the space is (A, ¢) - quasi-
geodesic and if every (), c)-quasigeodesic is a 7-quasiruler. We refer to the Appendix for
details on the definitions and properties of quasigeodesics and quasiruled spaces. We prove
the following characterisation of hyperbolicity, interesting in its own right.

Theorem 1.10. Let X be a geodesic hyperbolic metric space, and ¢ : X —'Y a quasi-isometry,
where Y is a metric space. Then'Y is hyperbolic if and only if it is quasiruled.

Theorem 1.10 will be used to prove that the hyperbolicity of dg is equivalent to condition
(1) in Theorem 1.1. We complete this discussion by exhibiting for any hyperbolic group, a
non-hyperbolic left-invariant metric in its quasi-isometry class (cf. Proposition A.11).

1.8. Fuchsian groups with cusps. We provide an alternative proof based on the Green
metric of a theorem due to Y.Guivarc’h and Y.Le Jan about random walks on Fuchsian
groups, see the last corollary of [20].

Theorem 1.11. (Y. Guivarc’h & Y. Le Jan) Let I' be a discrete subgroup of PSLy(R) such
that the quotient space ]HIQ/F s not compact but has finite volume. Let v be the harmonic
measure on St given by a symmetric law p with finite support. (Almost any trajectory of the
random walk converges to a point in OH? = S' and v, is the law of this limit point.) Then 1,
is singular with respect to the Lebesque measure on S'.

Note that it follows from Theorem 1.5 that vy is singular with respect to the Lebesgue
measure if and only if its dimension is less than 1.

This theorem was originally derived from results on winding numbers of the geodesic flow,
see [20] and [21]. A more recent proof based on ergodic properties of smooth group actions on
S' was obtained by B.Deroin, V.Kleptsyn and A.Navas in [16]. It applies to random walks
with a finite first moment.

We shall see how Theorem 1.11 can also be deduced from the hyperbolicity of the Green
metric through a rather straighforward argument. We only consider the symmetric and finite
support case even though it would also work if the random walk has a first finite moment and

if dg € D(F)

We thank B.Deroin, Y.Guivarc’h and Y.Le Jan for enlightening explanations on their
theorem.

1.9. Outline of the paper. In Section 2, we recall the main facts on hyperbolic groups
which will be used in the paper. In Section 3, we recall the construction of random walks,
discuss some of their properties and introduce the Green metric. We also prove Theorem
1.7 and Theorem 1.1. We then draw some consequences on the harmonic measure and the
random walk. The following Section 4 deals with the proof of Theorem 1.3. In Section 5,
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we deal with Theorem 1.5 and its corollary and we conclude with the proof of Theorem 1.11.
Finally, Theorem 1.9 is proved in Section 6. The appendices are devoted to quasiruled spaces.
We prove Theorem 1.10 in Appendix A, and we show that quasiruled spaces retain most
properties of geodesic hyperbolic spaces: in Appendix B, we show that the approximation
of finite configurations by trees still hold, and we explain why M. Coornaert’s theorem on
quasiconformal measures remains valid in this setting.

1.10. Notation. A distance in a metric space will be denoted either by d(-,-) or |- —-|. If a
and b are positive, a < b means that there is a universal positive constant u such that a < ub.
We will write a < b when both a < b and b < a hold. Throughout the article, dependance of a
constant on structural parameters of the space will not be notified unless needed. Sometimes,
it will be convenient to use Landau’s notation O(-).

2. HYPERBOLICITY IN METRIC SPACES

Let (X, d) be a metric space. It is said to be proper if closed balls of finite radius are compact.
A geodesic curve (resp. ray, segment) is a curve isometric to R (resp. R, , a compact interval
of R). The space X is said to be geodesic if every pair of points can be joined by a geodesic
segment.

Given three points x,y,w € X, one defines the Gromov inner product as follows:

(@) E (1/2){je —w| + |y —w| — |z —y[}.

Definition. A metric space (X,d) is d-hyperbolic (§ > 0) if, for any w,z,y,z € X, the
following ultrametric type inequality holds

(yl2)w = min{(z|y)w, (z]2)w} — 4.

We shall write (+|-),, = (+]-) when the choice of w is clear from the context.

Hyperbolicity is a large-scale property of the space. To capture this information, one defines
the notion of quasi-isometry.

Definition. Let X, Y be two metric spaces and A > 1, ¢ > 0 two constants. Amap f: X — Y
is a (A, ¢)-quasi-isometric embedding if, for any z, 2’ € X, we have

Sa =]~ e < 1) = f&)] < N — |+ c.

The map f is a (A, ¢)-quasi-isometry if, in addition, there exist a quasi-isometric embedding
g Y — X and a constant C' such that |go f(x) — z| < C for any x € X. Equivalently,
f is a quasi-isometry if it is a quasi-isometric embedding such that Y is contained in a C-
neighborhood of f(X). We then say that f is C'-cobounded.

In the sequel, we will always choose the constants so that that a (A, ¢)-quasi-isometry is
c-cobounded.

Definition. A quasigeodesic curve (resp. ray, segment) is the image of R (resp. R4, a
compact interval of R) by a quasi-isometric embedding.
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In a geodesic hyperbolic metric space (X, d), quasigeodesics always shadow genuine geodesics
i.e., given a (A, c)-quasigeodesic ¢, there is a geodesic g such that dy(g,q) < K, where dg
denotes the Hausdorff distance, and K only depends on §, A and ¢ [22, Th. 5.6].

Compactification. Let X be a proper hyperbolic space, and w € X a base point. A sequence
(z,) tends to infinity if, by definition, (z,|x,,) — oo as m,n — oo. The wvisual or hyperbolic
boundary 0X of X is the set of sequences which tend to infinity modulo the equivalence
relation defined by: (x,) ~ (y,) if (zn|yn) — 00. One may also extend the Gromov inner
product to points at infinity in such a way that the inequality

(y|z) = min{(z]y), (z[2)} =4,
now holds for any points w, z,y,z € X UJX.

For each € > 0 small enough, there exists a so-called wvisual metric d. on 0X i.e which
satisfies for any a,b € 9X: d.(a,b) < e=(@l¥),

We shall use the notation B.(a,r) to denote the ball in the space (0X,d.) with center a
and radius r.

We refer to [22] for the details (chap. 6 and 7).

Busemann functions. Let us assume that (X, d) is a hyperbolic space. Let a € 90X,
x,y € X. The function

fate) ™ sup {tmsupfe, ) — 0]}

n—oo

where the supremum is taken over all sequences (a,), in X which tends to a, is called the
Busemann function at the point a.

Shadows. Let R > 0 and = € X. The shadow U(x, R) is the set of points a € X such that
(alx)y > d(w,z) — R.

Approximating finitely many points by a tree (cf. Theorem B.1) yields:

Proposition 2.1. Let (X,d) be a hyperbolic space. For any T > 0, there exist positive con-
stants C, Ry such that for any R > Ry, a € 0X and x € X such that (w|a), < T,

1
B. (a, 56&6_“”_””) C U(x,R) C B- (a, CeREe_‘E'w_x') )

Shadows will enable us to control measures on the boundary of a hyperbolic group, see the
lemma of the shadow in the next paragraph.

2.1. Hyperbolic groups. Let X be a hyperbolic proper metric space and I' a subgroup of
isometries which acts properly discontinuously on X i.e., for any compact sets K and L, the
number of group elements v € T' such that v(K) N L # () is finite. For any point = € X, its
orbit I'(x) accumulates only on the boundary 90X, and its set of accumulation points turns
out to be independent of the choice of z; by definition, I'(x) N 0X is the limit set A(T") of T.

An action of a group I' on a metric space is said to be geometric if

(1) each element acts by isometry;
(2) the action is properly discontinuous;
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(3) the action is cocompact.

For example, if I is a finitely generated group, S is a finite symmetric set of generators, one
may consider the Cayley graph X associated with S: the set of vertices are the elements of the
group, and pairs (,7') € I'xI" define an edge if y™!'4' € S. Endowing X with the metric which
makes each edge isometric to the segment [0, 1] defines the word metric associated with S. It
turns X into a geodesic proper metric space on which I' acts geometrically by left-translation.

We recall Svarc-Milnor’s lemma which provides a sort of converse statement, see [22]:

Lemma 2.2. Let X be a geodesic proper metric space, and I' a group which acts geometrically
on X. Then I is finitely generated and X is quasi-isometric to any locally finite Cayley graph
of I'.

A group I' is hyperbolic if it acts geometrically on a geodesic proper hyperbolic metric space
(e.g. a locally finite Cayley graph). In this case, one has A(I') = dX. Then Svarc-Milnor’s
lemma above implies that I" is finitely generated.

We will say that a metric space (X, d) is quasi-isometric to the group I'if it is quasi-isometric
to a locally finite Cayley graph of T'.

Let I be a hyperbolic group geometrically acting on (X, d). The action of I' extends to the
boundary. Busemann functions, visual metrics and the action of I' are related by the following
property: for any a € 0X and any v € I', there exists a neighborhood V' of a such that, for
any b,c € V,

de(7(b),7(c)) =< Ly(a)de(b, c)
where L. (a) Ul eba(wrt (W), Moreover, I' also acts on measures on dX through the rule

Yp(A) E p(7A).

A hyperbolic group is said to be elementary if it is finite or quasi-isometric to Z. We will
only be dealing with non-elementary hyperbolic groups.

2.2. Quasiconformal measures. We now assume that I' is a hyperbolic group acting on a
proper quasiruled hyperbolic metric space (X, d).

The next theorem summarizes the main properties of quasiconformal measures on the
boundary of X. It was proved by M. Coornaert in [15] in the context of geodesic spaces.
We state here a more general version to cover the case d € D(I'). We justify the validity of
this generalisation at the end of the appendix. We refer to Section 4 for the definitions of the
Hausdorff measure and dimension.

Theorem 2.3. Let (X,d) be a proper quasiruled hyperbolic space endowed with a geometric
action of a non-elementary hyperbolic group I'. For any small enough ¢ > 0, we have 0 <
dimpy (0X,d.) < 0o and

. 1
v lim sup =log [{T'(w) N B(w, R)}| = ¢ - dimp (9X.d.) .
def.

Let p be the Hausdorff measure on 0X of dimension a = v/e;

(i) p is Ahlfors-reqular of dimension « i.e., for any a € 90X, for any r € (0,diamoX),
p(B:(a,r)) < r*. In particular, 0 < p(0X) < oc.
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(ii) p is a quasiconformal measure i.e., for any isometry v we have p K v*p < p and

dv*p o
P = (Ly)*p a.e..

(iii) The action of T is ergodic for p i.e., for any I'-invariant Borelian B of 0X,
p(B) =0 or p(0X\B)=0.

d
Moreover, if p' is another I'-quasiconformal measure, then p < p' < p and 2P 1 g
p i

and
{['(w) N B(w, R)}| < e’

The class of measures thus defined on 90X is called the Patterson-Sullivan class. It does not
depend on the choice of the parameter £ but it does depend on the metric d.

The study of quasiconformal measures yields the following key estimate [15]:

Lemma 2.4. (Lemma of the shadow) Under the assumptions of Theorem 2.3, there exists
Ry, such that if R > Ry, then, for any x € X,

p(O(z, R)) = e~vdw)

where the implicit constants do not depend on x.

3. RANDOM WALKS AND GREEN METRICS FOR HYPERBOLIC GROUPS

Let T be a hyperbolic group, and let us consider the set D(I") of left-invariant hyperbolic
metrics on I' which are quasi-isometric to I'. We fix such a metric (X,d) € D(I') with a
base point w € X, and we consider a symmetric probability measure g on I' with finite first

moment i.e.
> p(y)d(w, y(w)) < oo

The random walk (Z,),, starting from the neutral element e associated with p is defined by

the recursion relations:
Zy =€, Zn-‘rl :Zn'Xn—i-la
where (X,,) is a sequence of independent and identically distributed random variables of law
. Thus, for each n, Z,, is a random variable taking its values in I". We use the notation Z,,(w)
for the image of the base point w € X by Z,,. The rate of escape, or drift of the random walk
Zn(w) is the number ¢ defined as
g i L Znl)
n n

where the limit exists almost surely and in L! by the sub-additive ergodic Theorem (J. Kingman
[33], Y. Derriennic [17]).

If T is elementary, then its boundary is either empty or finite. In either case, there is no
interest in looking at properties at the boundary. We will assume from now on that I' is non-
elementary. In particular, I' is non-amenable so not only is the random walk always transient,
¢ is also positive (cf. [30, §7.3]).

There are different ways to prove that almost any trajectory of the random walk has a limit
point Z,,(w) € 0X. We recall below a theorem by V. Kaimanovich (cf. Theorem 7.3 in [30]
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and §7.4 therein) since it contains some information on the way (Z,(w)) actually tends to
Zso(w) that will be used later.

Theorem 3.1. (V. Kaimanovich). LetI' be a non-elementary hyperbolic group and (X, d) €
D(T), and let us consider a symmetric probability measure p with finite first moment the
support of which generates I'. Then (Z,(w)) almost surely converges to a point Z..(w) on the
boundary.

For any a € 0X, we choose a quasigeodesic [w,a) from w to a in a measurable way.

For any n, there is a measurable map m, from 0X to X such that m,(a) € [w,a), and, for
almost any trajectory of the random walk,

o) o 1Z0(0) = 70 (Zec )

n—oo n

=0.

The actual result was proved for geodesic metrics d. Once proved in a locally finite Cayley
graph, one may then use a quasi-isometry to get the statement in this generality.

The estimate (2) will be improved in Corollary 3.9 under the condition that dg belongs to
D(T).

The harmonic measure v is then the law of Z, (w) i.e., it is the probability measure on 0X
such that v(A) is the probability that Z.(w) belongs to the set A. More generally, we let v,
be the harmonic measure for the random walk started at the point v(w), v € I i.e. the law of
Y(Zso(w)). Comparing with the action of I' on 0.X, we see that v*v = v,-1.

3.1. The Green metric. Let I' be a countable group and p a symmetric law the support of
which generates I'.

For x,y € I', we define F(x,y) as the probability that a random walk starting from z hits
y in finite time i.e., the probability there is some n such that 7, = y. S.Blachere and
S. Brofferio [7] have defined the Green metric by

dG(xvy) déf. —lOgF(ZL’,y) :

The Markov property implies that F' and the Green function G satisfy
G(z,y) = F(z,y)G(y,y).
Since G(y,y) = G(e, e), we then get that

Gx,y)
G(e,e)

i.e. F' and G only differ by a multiplicative contant and

dg(l', y) = lOg G(€, 6) - lOgG(ZIZ’, y) :

F(z,y) =

This function dg is known to be a left-invariant metric on I' (see [7, 8] for details).

We end this short introduction to the Green metric with the following folklore property.

Lemma 3.2. Let i be a symmetric probability measure on I' which defines a transient random
walk. Then (T',dg) is a proper metric space i.e., balls of finite radius are finite.

PROOF. It is enough to prove that G(e, x) tends to 0 as = leaves any finite set.
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Fix n > 1; by definition of convolution and by the Cauchy-Schwarz inequality,

=D Wy ) < Do uew)? [ ey ie)?

yel yel yel

Since we are summing over the same set, it follows that
Do) =) 'y )
yel’ yel

and the symmetry of u implies that

S i) =3 1) = 12 (e).

yel yel

Therefore, p?"(z) < ,u2"( ). Similarly,

2n+1 ZM 2ny T <ZM ,u/2n(e>'

yel yel

Since the walk is transient, it follows that G(e,e) is finite, so, given € > 0, there is some

k > 1 such that
Do) <> pie) <«

n>k n>2k
On the other hand, since u™ is a probability measure for all n, there is some finite subset K
of ' such that, for all n € {0,...,2k — 1}, p"(K) > 1 —¢/(2k). Therefore, if = ¢ K, then

G(e,z) = Z ,u”(x)+z,u"(:c)§ Z "I\ K) —|—22,u2" ) <e+2e.
0<n<2k n>2k 0<n<2k n>k

The lemma follows. |

3.2. The Martin boundary. Let I' be a countable group and p be a symmetric probability
measure on I'. We assume that the support of p generates I' and that the corresponding
random walk is transient.

A non-negative function h on I' is u-harmonic (harmonic for short) if, for all x € T',
r) =Y h(yul
yel’

A positive harmonic function h is minimal if any other positive harmonic function v smaller
than A is proportional to A.

The Martin kernel is defined for all (z,y) € I' x I" by
at. G(z,y) _ Flx,y)
Gley) Fley)

We endow I' with the discrete topology. Let us briefly recall the construction of the Martin
boundary dyI': let ¥ : I' — C(I') be defined by y — K, = K(-,y). Here C(I') is the space
of real-valued functions defined on I' endowed with the topology of pointwise convergence.
It turns out that W is injective and thus we may identify I' with its image. The closure of
() is compact in C(T') and, by definition, 9y, T = W(T) \ ¥(I') is the Martin boundary. In
the compact space I' U 9T, for any initial point z, the random walk Z,(x) almost surely
converges to some random variable Z.(z) € dyI' (see for instance E. Dynkin [18], A. Ancona
[1] or W. Woess [49]).

K(z,y) =
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To every point £ € OyI' corresponds a positive harmonic function K. Every minimal
function arises in this way: if h is minimal, then there are a constant ¢ > 0 and £ € Oy’
such that h = cK¢. We denote by 0,,I" the subset of 9y/I" consisting of (normalised) minimal
positive harmonic functions.

Choquet’s integral representation implies that, for any positive harmonic function h, there
is a unique probability measure x" on 9, such that

h = / Kedr"(€).

We will also use L. Naim’s kernel © on I' x I' defined by
e ; K
@(x,y) d:f- G(SL’ y) — y(SL’) )
Gle,0)Glery)  Gle,a)
As the Martin kernel, Naim’s kernel admits a continuous extension to I' x (I'UdyI"). In terms
of the Green metric, one gets
(3) log O(z,y) = 2(z]y)¢ —log Gle,e),

where (x|y)¢ denotes the Gromov product with respect to the Green metric. See [43] for
properties of this kernel.

We shall from now on assume that the Green metric dg is hyperbolic. Then it has a visual
boundary that we denote by 0gI". We may also compute the Busemann function in the metric
dg, say 3Y. Sending y to some point a € 9gI" in the equation dg(e,y) —dg(x,y) = log K (x,y),
we get that 8% (e, ) = log K, ().

We now start preparing the proof of Theorem 1.7 in the next lemma and proposition. We

define an equivalence relation ~j; on 9y I": say that £ ~j, ( if there exists a constant C' > 1
such that

1 < K <C.

C ~ K¢
Given ¢ € Oy I, we denote by M(&) the class of .

We first derive some properties of this equivalence relation:

Lemma 3.3. (i) There exists a constant E > 1 such that for all sequences (x,) and (y,)
in I' converging to & and ¢ in Oy respectively and such that ©(x,,, y,) tends to infinity,
then

1 < & < E;
E-EK S

wn particular, & ~r C.

(ii) For any & € OyI, there is some ¢ € M(E) and a sequence (y,) in I' which tends to
some point a € Ogl" in the sense of Gromov, to ( € Oy in the sense of Martin and
such that O(y,, &) tends to infinity.

(iii) Let £,¢ € Oy If ¢ ¢ M(E), then there is a neighborhood V(¢) of ¢ in T and a
constant M such that

Ke(x) < MG(e, z)
for any x € V().

PROOF.

(i) Fix z € T and n large enough so that (z,|y,)¢ > dg(e, 2); we consider the approximate
tree T associated with F' = {e, 2, z,, y,} and the (1, C)-quasi-isometry ¢ : (F,dg) — (T, dr)
(cf. Theorem B.1).
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On the tree T',we have

|dr((e), p(an)) — dr(p(2), o(za))| = [dr(e(e), o(yn)) — dr(e(2), o (yn))l
so that
|(de(e, 2n) — da (2, 20)) — (da(e; yn) — da(z,yn))| < 2C.
In terms of the Martin kernel,

|log K., (2) —log K, ()] <2C.
Letting n go to infinity yields the result.
(ii) Let (y,) be a sequence such that
lim K¢ (y,) = sup K.

Since K is harmonic, the maximum principle implies that (y,,) leaves any compact set. But
the walk is symmetric and transient so Lemma 3.2 implies that G(e,y,) tends to 0.

Furthermore, for n large enough, K¢(y,) > K¢(e) = 1, so that

O(Yn, &) >

— OO

G(e, yn)
Let (z,) be a sequence in I" which tends to £. For any n, there is some m such that

| Ke(yn) — Ka,, (yn)| < G(e,4n) -
It follows that

| Ke(yn) — Koy (yn)|
G(e,yn)

O(Yn: Zm) = O(Yn, §) > O(yn, &) — 1.

Therefore, applying part (i) of the lemma, we see that any limit point of (y,,) in dyI" belongs
to M(§).

Moreover, for any such limit point ¢ € dyI', we get that

1
Oy, €) > 7O &).

Applying the same argument as above, we see that, for any M > 0, there is some n and m,,
such that, if m > m,, then

From (3) we conclude, using a diagonal procedure, that there exist a subsequence (ny) such
that (y,,) tends to infinity in the Gromov topology.

(iii) Since ¢ ¢ M (§), there is a neighborhood V({) and a constant M such that ©(x,§) < M
for all x € V(¢). Otherwise, we would find y, — ¢ with O(y,, ) going to infinity, and the
argument above would imply ¢ € M (). Therefore,

Ke(z) < MGle,x).

Proposition 3.4. Every Martin point is minimal.
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PROOF. We observe that if K is minimal, then M (&) = {£}. Indeed, if ( € M (£), then
1
Ke>Ke—=K:>0
§ = e C ¢ =

for some constant C' > 1. The minimality of K, implies that K, and K are proportional and,
since their value at eis 1, K = K¢ i.e., § = (.

Let £ € Oy . There is a unique probability measure ¢ on 9,,I" such that
K¢ = / Kedrt(C) .

By Fatou-Doob-Naim Theorem, for xé-almost every ¢, the ratio G(e, x)/K¢(x) tends to 0 as
x tends to ¢ in the fine topology [1, Thm. I1.1.8]. From Lemma 3.3 (iii), it follows that x¢ is
supported by M (&). In particular, M (&) contains a minimal point. [

PROOF OF THEOREM 1.7. Since every Martin point is minimal, Lemma 3.3, (ii), implies that
for every £ € Oy I, there is some sequence (x,) in I' which tends to £ in the Martin topology
and to some point a in the hyperbolic boundary as well.

Let us prove that the point a does not depend on the sequence. If (y,) is another sequence
tending to &, then
lim sup O(z,,, Ypm) = 00
because ©(¢, x,) tends to infinity. Therefore, there is a subsequence of (y,) which tends to
a in the Gromov topology. Since we have only one accumulation point, it follows that a is
well-defined. This defines a map ¢ : dy ' — 05T

Now, if (x,) tends to a in the Gromov topology, then it has only one accumulation point in
the Martin boundary as well by Lemma 3.3, (i). So the map ¢ is injective. The surjectivity
follows from the compactness of dy,T.

To conclude the proof, it is enough to prove the continuity of ¢ since dy,I" is compact. Let
M > 0 and £ € dyT be given. We consider a sequence (x,) which tends to £ as in Lemma
3.3. Let C be the constant given by Theorem B.1 for 4 points. We pick n large enough so
that (2,]¢(£))¢ > M + 2C + log 2. Let

A =min{K¢(z),x € Bg(e,da(zn,€))}.
Let ¢ € Oy such that |Ke — K¢| < (A/2) on Bg(e, dg(zn, €)). It follows that

K.
1/2 < —<3/2.
f2< ZE<3)

Approximating {e, z,, #(£),#(¢)} by a tree, we conclude that (¢(£)|¢(¢))¢ > M, proving
the continuity of ¢. [

3.3. Hyperbolicity of the Green metric. We start with a characterisation of the hyper-
bolicity of the Green metric in the quasi-isometry class of the group.

Proposition 3.5. Let I' be a non-elementary hyperbolic group and p a symmetric probability
measure with Green function G. We fix a finite generating set S and consider the associated
word metric d,. The Green metric dg is quasi-isometric to d,, and hyperbolic if and only if
the following two conditions are satisfied.
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(ED) There are positive constants Cy and c; such that, for all v € T,
G(e, ) < Cre~crdu(e)
(QR) For any r > 0, there exists a positive constant C(r) such that
Gle,7) < C(r)G(e.7)G(Y,7)

whenever v,y € I and ' is at distance at most v from a d,-geodesic segment between
e and 7.

Remark. Even though hyperbolicity is an invariant property under quasi-isometries between
geodesic metric spaces, this is not the case when we do not assume the spaces to be geodesic
(see the appendix).

PROOF. We first assume that dg € D(I'). The quasi-isometry property implies that condition
(ED) holds. The second condition (QR) follows from Theorem A.1.

Indeed, since dg is hyperbolic and quasi-isometric to a word distance, then (I", dg) is quasir-
uled. This is sufficient to ensure that condition (QR) holds for » = 0. The general case r > 0
follows: let y be the closest point to 7' on a geodesic between e and v and note that

da(e,y) +da(v',7) < dale,y) + da(y,v) + 2da(y, ) <logC(0) + da(e,v) + 2da(y, ') -

Thus one may choose C'(r) = C'(0) exp(2c) where ¢ = sup dg(y, ') for all pair y,~" at distance
less than r. This last sup is finite because dg is quasi-isometric to a word metric.

For the converse, we assume that both conditions (ED) and (QR) hold and let
C = max{dg(e,s), s € S}. For any v € I', we consider a d,-geodesic {~,} joining e to 7. It
follows that
dae,y) <Y da(vj,7541) < Cdul(e, 7).

J
From (ED), we obtain

dg(e,v) > c1dy(e,v) —logCh .
Since both metrics are left-invariant, it follows that d,, and dg are quasi-isometric.

Condition (QR) implies that d,,-geodesics are not only quasigeodesics for dg, but also quasir-
ulers, cf. Appendix A. Indeed, since the two functions F' and G only differ by a multiplicative
factor, condition (QR) implies that there is a constant 7 such that, for any d,,-geodesic segment

[71,72] and any v € [y1,72], we have
da(71,7) +da (v, 72) <27 +da(n1,72) -
Theorem A.1, (iii) implies (i), implies that (', dg) is a hyperbolic space. [

To prove the first statement of Theorem 1.1, it is now enough to establish the following
lemma.

Lemma 3.6. Let I' be a non-elementary hyperbolic group, and p a symmetric probability
measure with finite exponential moment. Then condition (ED) holds.

When p is finitely supported, the lemma was proved by S. Blachere and S. Brofferio using
the Carne-Varopoulos estimate [7].

PROOF. Let us fix a word metric d,, induced by a finite generating set S, so that d,, € D(I").
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Since I' is non-amenable, Kesten’s criterion implies that there are positive constants C' and
a such that

(4) Vyel, p'(y) <p*(e) < Ce™ .
For a proof, see [49, Cor. 12.5].

We assume that Elexp Ad,(e, Z1)] = E < oo for a given A > 0. For any b > 0, it follows
from the exponential Tchebychev inequality that

P [ sup dy(e, Zy) > nb} < e MME [exp ()\ sup dy(e, Zk))} .
1<k<n 1<k<n
But then, for k£ < n,

ol Z) <Y dul(Zy. Zi) = Y dule, 271 Zj1) .

1<j<n—1 1<j<n—1

The increments (Zj_leH) are independent random variables and all follow the same law
as 2. Therefore

(5) P { sup dy(e, Zx) > nb} < e Mg — p(=Abtlog E)n
1<k<n

We choose b large enough so that ¢ © b+ log £ < 0.

We have
=> w = > d+ D ),

1<k<]|v|/b k>1v1/b

where we have set |y| = dy(e,7). The estimates (5) and (4) respectively imply that

Z W) < iod} sup  pf(y) < |Z| P[3k < |v|/bs.t. Zp =]

1<k<]| /b b 1shshiye
M < =</l
P | sup dule, Zc) = | S lvle
b |1<k<pise
and
Z 1F(y) < em@/ohl
k>1v]/b
Therefore, (ED) holds. u

When I' is hyperbolic and g has finite support, A.Ancona [1] proved that the Martin
boundary is homeomorphic to the visual boundary 0X. The key point in his proof is the
following estimate (see [49, Thm. 27.12] and Theorem 1.7).

Theorem 3.7. (A.Ancona) Let I be a non-elementary hyperbolic group, X a locally finite
Cayley graph endowed with a geodesic metric d so that I' acts canonically by isometries, and
let u be a finitely supported symmetric probability measure the support of which generates I
For any r > 0, there is a constant C(r) > 1 such that

F(z,v)F(v,y) < F(z,y) < C(r)F(z,v)F (v, y)

whenever x,y € X and v is at distance at most r from a geodesic segment between x and y.
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This implies together with Lemma 3.6 that when p is finitely supported, both conditions
(ED) and (QR) hold. Therefore, Proposition 3.5 implies that dg € D(I'). We have just
established the first statement of Corollary 1.2.

3.4. Martin kernel vs Busemann function: end of the proof of Theorem 1.1. We
assume that X = T' equipped with the Green metric dg belongs to D(I') throughout this
paragraph.

Notation. When we consider notions with respect to dg, we will add the exponent G to
distinguish them from the same notions in the initial metric d. Thus Busemann functions for
dg will be written 3. The visual metric on X seen from w for the original metric will be
denote by d., and by d for the one coming from dg. Balls at infinity will be denoted by B.
and BE.

Let us recall that the Martin kernel is defined by

—2= = exp{dg(w,y) — da(z,y)} .

By definition of the Martin boundary 0y, X, the kernel K(x,y) continuously extends to a
p-harmonic positive function K,(-) when y tends to a point a € 9y X. We recall that, by
Theorem 1.7, we may - and will - identify 0,; X with the visual boundary 0.X.

As we already mentioned I' acts on 0y, X, so on its harmonic measure and we have v*v =
v,-1. Besides, see e.g. G.Hunt [24] or W. Woess [49, Th. 24.10] for what follows, v and v, are
absolutely continuous and their Radon-Nikodym derivatives satisfy

dv,

T a) = Ka(y(w)).

We already computed the Busemann function in the metric dg in part 3.2: 8% (w,z) =
log K,(x). Thus we have proved that

dvy*v
dv

(a) = exp 37 (w, 7" 'w) .

It follows at once that v is a quasiconformal measure on (90X, d) of dimension 1/¢. Actually,
v is even a conformal measure since we have a genuine equality above. Therefore v belongs to
the Patterson-Sullivan class associated with the metric dg. According to Theorem 2.3, it is
in particular comparable to the Hausdorff measure for the corresponding visual metric. This
ends both the proofs of Theorem 1.1 and of Corollary 1.2.

We note that, comparing the statements in Theorem 1.1 (ii) and Theorem 2.3, we recover
the equality vg = 1 already noticed in [7] for random walks on non-amenable groups. See also
[3].

3.5. Consequences. We now draw consequences of the hyperbolicity of the Green metric.

We refer to the appendices for properties of quasiruled spaces.

3.5.1. Deviation inequalitiecs. We study the lateral deviation of the position of the random
walk with respect to the quasiruler [w, Z,,(w)) where, for any z € X and a € 90X, we chose
an arbitrary quasiruler [z, a) from x to a in a measurable way.
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Proposition 3.8. Assume that I' is a non-elementary hyperbolic group, (X, d) € D(I'), and p
is a symmetric law so that the associated Green metric belongs to D(I'). The following holds

(i) There is a positive constant b so that, for any D >0 and n > 0,
Pld(Zn(w), [w, Zwo(w))) = D] S ™7

(ii) There is a constant Ty such that for any positive integers m,n, k,
El(Zan (W) Zisn1(W)) 2y ()] < 7o

PROOF.
Proof of (i). Observe that
Pld(Zn(w), [w, Zoo(w))) = D] = Y Pld(Zu(w), [w, Zoo(w))) = D, Zy(w) = 2]
= Y Pld(z [w, Z, Zu(2))) 2 D, Zy(w) = 2]
= Y Pld(z [w, Z, ' Zu(2))) > DIP[Z,(w) = 2]
= ZIP’[d(z, (W, Zoo(2))) > DIP[Z,(w) = 2]

The second equality holds because yw = z implies that 77 'Z,(2) = Z,(w). The third
equality comes from the independence of Z, = X Xo---X,, and Z;'Z, = X, 11 X2 -.
The last equality uses the fact that Z. 17, and Z,, have the same law.

On the event {d(z, [w, Z»(2))) > D}, we have in particular d(w, z) > D and we can pick
x € [w, z) such that d(z,x2) = D + O(1). Then, because the triangle (w, z, Zo(2)) is thin and
since d(z, [w, Zs(2))) > D, we must have Z(z) € U,(z, R). As usual R is a constant that
does not depend on z, D or Z,,(z). We now apply the lemma of the shadow Lemma 2.4 to
the Green metric to deduce that

Pld(z, [w, Zoo(2))) = D] < P*[Zs(2) € U.(z, R)] = v.(V.(z, R)) S e %)

Finally, using the quasi-isometry between d and dg, it follows that
Pld(Zn(w), [w, Zoo(w))) = D] S 7.

Proof of (ii). Using the independence of the increments of the walk, one may first assume that
m = 0.

Let us choose Y, (w) € [w, Zy(w)) such that d(w, Y, (w)) is as close from (Z,,(w)|Zs(w)) as
possible. Since the space (X, d) is quasiruled, it follows that d(w, Y, (w)) = (Z,(w)| Zso(w)) +
O(1).

(We only use Landau’s notation O(1) for estimates that are uniform with respect to the
trajectory of (Z,). Thus the line just above means that there exists a deterministic constant

C such that
|d(w, Yy(w)) = (Zn(w)|Zoo(w))| < C'.

The same convention applies to the rest of the proof.)

Let us define
Ag = {d(w, Yp(w)) < d(w, Your(w))}
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and, for j > 1,
Ay = G =1 < d(w, Ya(w)) — dlw, Yea(w)) < j}
Approximating {w, Z,(w), Zn1r(w), Z(w)} by a tree, it follows that, on the event Ay,
(W] Zn sk (W) 2y w) < d(Zn(w), [w, Zoo(w))) + O(1)
and that, on the event A;,

(W] Zn11(w)) 2, (w) < d(Zn(w), [0, Zoo(w))) + 5 + O(1) .

Therefore

E[(w|Zn (1)) 2,0)] < Eld(Zn(w), [w, Zoo(w))] + D jP(A;) +O(1

j=1

If d(w,Y,(w)) — d(w, Ypix(w)) > j then d(Z,11(w), [Zn(w), Zoo(w))) > j so that
P(Aj11) < Pld(Znik(w), [Zn(w), Zoo(w))) = 3]

Using (i) for the random walk starting at Z,(w), we get
Y IP(A) S
Jj=1
On the other hand,
Eld(Z,(w), [w, Zs(w)))] = /OOO Pld(Z,(w), [w, Zoo(w))) > D] dD < /OOO e™PdD =1/b.
The proposition follows. [ |

We now improve the estimate (2) in Theorem 3.1 when dg € D(I).

Corollary 3.9. Let I' be a non-elementary hyperbolic group, (X, d) € D(I") and p a symmetric
law such that dg € D(T'), then we have

d(Zn(w), [w, Zoo(w)))

<oo Poa.s.
logn

(6) lim sup

PROOF. It follows from Proposition 3.8 that we may find a constant x > 0 so that

Pwmwmwzdw»zm%MS%.

Therefore, the Borel-Cantelli lemma implies that

d(Zn(w), [w, Zss(w)))
logn

lim sup <oo Pas.

and the corollary follows. [

Remark. After a first version of this paper was publicised, M. Bjorklund also used the
hyperbolicity of the Green metric to prove a Central Limit Theorem for dg(w, Z,(w)), see [6].
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3.5.2. Escape of the random walk from balls. We assume here that p is a symmetric and finitely
supported probability measure on a non-elementary hyperbolic group I' and that the support
of u generates I'. We want to compare the harmonic measure with the uniform measure on
the spheres for the Green metric. We define the (exterior) sphere of the ball Bg(w, R) by

0Bg(w, R) oot {re€X : ¢ Bg(w,R) and Iy € Supp(u) s.t. v '(z) € Ba(w, R)}.
The harmonic measure vg on 0Bg(w, R) is the law of the first point visited outside Bg(w, R).

As the volume of the sphere B¢ (w, R) equals e up to a multiplicative constant (see [7]),
we need to compare vg(-) with e=f. In other words, we have to bound the ratio between the
measure vg(-) and the hitting probability F'(w,-). Observe that, in principle, there could be
points on the sphere that are visited by the walk a long time after it left the ball. We shall
see that this scenario can only take place on a finite scale.

In the following we only consider quasigeodesics for (X, d) and (X, dg) that are geodesics
for a given word metric d,, € D(T).

Proposition 3.10. There exist positive constants C7; < 1 and Cy such that for any positive
real R, the harmonic measure vg on the sphere 0Bg(w, R) satisfies

Vo € 0Bg(w, R), 3y € Bg(z,Cy) NOBg(w, R) s.t. Coe™ ¥ <wvply) < e X,

PRrROOF. The upper bound (valid for any = € 0B (w, R)) obviously follows from the definition
of the Green metric: if y € Bg(w, R), then

vr(y) < Fw,y) = exp(—da(w,y)) < e .

For the lower bound, we consider a quasigeodesic from w to x and denote by y the first
point of 0Bg(w, R) along that path. Since u has finite support, dg(w,z) and dg(w,y) only
differ by an additive constant. The quasiruler property then implies that y is at a bounded
distance from .

Let & = E(R) denote the set of points z € dBg(w, R) such that there is a quasigeodesic
reaching z from w entirely contained in Bg(w, R) (except for the last step toward z).

Let z € €. Since y and z belong to 0Bg(w, R), then dg(w, z) and dg(w,y) only differ by
an additive constant and we have

(7) da(y, 2) 2 da(y, 2) + (do(w, y) = dg(w, z) = C) = 2(w|2), = C

Let kg be an integer and define

& < {z€& : (w]z)y <ko}

and for all integer k > k,

EE{z€€ k< (w), <k+1}.

We denote by 7p the first hitting time of 0B (w, R) by the random walk and by 7, the first
hitting time of y. Then

F(w,y) =P[r, < 00, Zry(w) € E] + > Y Plr, < 00, Zp(w) = 2]
k=ko zeé‘k
At this point, we need to use the Strong Markov property to say that once we know that

Z.,(w) = z and z # y, the hitting time of y must occur after 7. Then, the finiteness of 7,
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depends only on the position z disregarding the behavior of the random walk up to time 75.
Namely,

Plr, < 00, Z;,(w) = 2| = P*[1, < o0|P[Z;,(w) = 2].
Using (7), the definition of (&) and the inequality P[Z,, (w) = z] < P[r, < oo] < e we get
that
(8) F(w,y) < P[Z,,(w) € &]+C Y e e 48,

k=ko

We need an upper bound on #&. Take z € &, and let yr_; be the point at distance R — k
from w along the quasigeodesic [w,y].

As the triangle (w), z, y) is thin, the center of the associated approximate tree is at a bounded
distance from the point yr_j. Then, since for any z in &, (w|y),—k is bounded by a constant,
the set & is therefore included in the ball Bg(yr—_, k+C') for some constant C. Thus #&, < eF
and

(9) C i e ke g, < C(kg)e ™ ®

k=ko
with C'(ko) tending to 0 when ko tends to infinity.

As p is finitely supported, 0Bg(w, R) is at a bounded distance from Bg(w, R). So y €
Bg(w, R+ C(p)) and F(w,y) > e “We=f. Now choose kg so that C(ko) < (1/2)e“® and
take R > ko. Then (8) and (9) give

(10) P2, (w) € &) > %e_c(”)e_R.

We conclude that vg(&) = e . Take y' € & so that (w]y’), < ko. By the definition of the
set £ and by the thinness of the triangle (w,y, '), there exists a path joining y and 3’ within
Beg(w, R) of length at most c(kg), a constant depending only on ky and 6. Therefore, there
exists a constant ¢ (ko, ;1) such that

vr(y) = vr(y')c (ko, 1) -
Finally, as #&p is bounded above by a constant, (10) gives

vr(y) 2 Z vr(y) = vr(&) 2 e F.

y'€&o
|

Remark. Proposition 3.10 says that the harmonic measure on spheres is well spread out and
that the harmonic measure of a bounded domain of the sphere of radius R if e™® up to a
multiplicative constant. Approximating the balls of 0X by shadows, we get that v is Alfhors-
regular of dimension 1/¢, hence quasiconformal. Therefore, we get an alternative proof of the
second statement of Theorem 1.1 when p has finite support.

3.5.3. The doubling condition for the harmonic measure. Let us recall that a measure m is
said to be doubling if there exists a constant C' > 0 such that, for any ball B of radius at most
the diameter of the space then m(2B) < Cm(B).

Proposition 3.11. Let I' be a non-elementary hyperbolic group, (X,d) € D(T") and let p be
a symmetric law such that dg € D(I'). The harmonic measure is doubling with respect to the
visual measure d. on 0X.
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ProOOF. The modern formulation of Efremovich and Tichonirova’s theorem (cf. Theorem 6.5
in [10] and references therein) states that quasi-isometries between hyperbolic proper geodesic
spaces ® : X — Y extend as quasisymmetric maps ¢ : X — 9Y between their visual
boundaries i.e., there is an increasing homeomorphism 7 : R, — R, such that

¢(a) — p(b)] < n(t)lp(a) — o(c)]
whenever |a — b| < tla — ¢|.

Since dg € D(I'), the spaces involved are visual. Thus, the statement remains true since we
may still approximate properly the space by trees, cf. Appendix B.

Since (X,d) and (X, dg) are quasi-isometric, the boundaries are thus quasisymmetric with
respect to d. and d. Furthermore, v is doubling with respect to d¢ since it is Ahlfors-regular,
and this property is preserved under quasisymmetry. [ |

Basic properties on quasisymmetric maps include [23]. More information on boundaries of
hyperbolic groups, and the relationships between hyperbolic geometry and conformal geometry
can be found in [11, 31].

4. DIMENSION OF THE HARMONIC MEASURE ON THE BOUNDARY OF A HYPERBOLIC
METRIC SPACE

Theorem 1.3 will follow from Proposition 4.1 and Proposition 4.2.

We recall the definition of the rates of escape ¢ and fg of the random walk with respect to
d or d¢ respectively.
aef. 1. d(w, Zn(w))

¢ = lim
n n

dg(w, Z,(w)) '

def. ;.
and /g = lim
n n

We will first prove

Proposition 4.1. Let I' be a non-elementary hyperbolic group and let (X,d) € D(I"). Let p
be a symmetric probability measure on I' the support of which generates ' such that dg € D(T")
and with finite first moment

> da(w,y(w))u(y) < oo.

vyel’
Let v be the harmonic measure seen from w on 0X.

Forv-a.e. a € 0X,
lim log v(B:(a,r)) _ €_G’
r—0 lOg’f’ el

where B, denotes the ball on 0X for the visual metric d..

Remark. Recall from [8] that p having finite first moment with respect to the Green metric
is a consequence of p having finite entropy.

PROOF. It is convenient to introduce an auxiliary word metric d,, which is of course geodesic.
We may then consider the visual quasiruling structure G induced by the d,,-geodesics for both
metrics d and dg via the identity map, cf. the appendix.

We combine Propositions 2.1 and B.5 to get that, for a fixed but large enough R, for any
a€0X and x € [w,a) CG

B.(a,(1/C)e 24w ¢ UBg(x, R) C B.(a, Ce edw:)
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and

Bf(a, (I/C)e_adc(w’x)) C Ug(z,R) C BsG(a, Ce‘adc(w’x))
for some positive constant C'. We recall that the shadows Ug(z, R) are defined using geodesics
for the word metric d,,.

The doubling property of v with respect to the visual metric d. implies that
(11) v(B.(a, Ce™*")) < v(Ug(z, R))
for any = € [w, a).

Let n > 0; by definition of the drift, there is a set of full measure with respect to the law
of the trajectories of the random walk, in which for any sequence (Z,(w)) and for n large
enough, we have |d(w, Z,(w)) — ¢n| < nn and |dg(w, Z,(w)) — lgn| < nn.

From Theorem 3.1 applied to the metrics d and dg, we get that, for n large enough,
d(Zn(w), Tn(Zoo(w))) < nn and de(Zn(w), m(Zoo(w))) < .

We conclude that

(12) wWW%WWMSM

ldg(w, 7, (Zoo(w))) — lgn| < 2nn

Set
r, = e—ad(w,mL(Zoo(w))) )
Therefore, using (11) with a = Z,(w) and = = 7,(Z(w)), we get
V(Be(Zoo(w),13)) X v(Og(mn(Zoo(w)), R)) = el (Zoe(w))

where the right-hand part comes from the fact that v is a quasiconformal measure of dimension
1/e for the Green visual metric and the lemma of the shadow (Lemma 2.4). Hence we deduce
from (12) that, if n is large enough, then

log V(B:(Zoo(w),1n))  lg

1
(13) logr, el

Sn.

Since the measure v is doubling (Proposition 3.11), v is also a-homogeneous for some a > 0,
(cf. [23, Chap. 13]) i.e., there is a constant C' > 0 such that, if 0 < r < R < diam0dX and

a € 0X, then
W(B.a,R)) _ (R
v(B.(a,r)) — r ’
From s
log < 2nen

it follows that
V(Be(Zoo(w), e=™))

V(Be(Zoo(w),70))

log V(Be(Zoo(w),e=*™))  log v(B.(Zoo(w),74))
log e—ent logr,

'1og ‘ < 2naen+ O(1).

Therefore

Sn.

lim sup

Since 1 > 0 is arbitrary, it follows from (13) that
log v(B:(Zoo(w), ) _ Lo

—ent
g U(Bu(Zuw). ) - logu(BulZuw). ) Lt
r—0 logr n—00 log e—en¢ n—00 logr, el
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In other words, for v almost every a € 0X,

i 08 V(Be(a. 1)) _ la
r—0 10g’f’ el

It remains to prove that v has dimension ¢ /ef. This is standard.

Hausdorff measures. Let s,t > 0, we set

def. .

HU(X) = 1nf{er, B; = B(xzi,r;), X C (UB;),r; < t} ,

where we consider covers by balls.

The s-dimensional measure is then

H(X) 5 i HL(X) = sup HL(X)

>0
The Hausdorff dimension dimgyg X of X is the number s € [0,00] such that, for s’ < s,
Hy(X) = oo holds and for all s > s, Hy(X) = 0.

The Hausdorff dimension dim v of a measure v is the infimum of the Hausdorff dimensions
over all sets of full measure.

Replacing covers by balls by covers by any kind of sets in the definition of H%(X) and
replacing radii by diameters would not change the value of dim v.

For more properties, one can consult [42].

Proposition 4.2. Let X be a proper metric space and v a Borel reqular probability measure

on X. If, for v-almost every x € X,
i 208VB@ 1) _
r—0 log r

then dimv = «.

We recall the proof for the convenience of the reader. We will use the following covering
lemma.

Lemma 4.3. Let X be a proper metric space and B a family of balls in X with uniformly
bounded radii. Then there is a subfamily B' C B of pairwise disjoint balls such that

UgB C UBI(5B).

For a proof of the lemma, see Theorem 2.1 in [42].

PrRoOOF OF PRrROP. 4.2. Let s > «a, and choose 17 > 0 small enough so that §:=s—a—n > 0.
For v-almost every z, a radius r, > 0 exists so that
logv(B(x, 7))

—al<n
log r

— )

for r € (0, 7,].

Let us denote by Y = {2z € X : r, < oo}, which is of full measure. Let us fix t € (0,1).
For any x € Y, we choose p, = min{r,,t}. We apply Lemma 4.3 to {B(x, p,)} and obtain a
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subfamily B;. It follows that Y is covered by 5B; and
HMY(Y) < Z 50z)° < 558 Zpﬁ”’

Bt

S tﬁz SL’ pm 5 tov (UBtB(xva»

St

which tends to 0 with ¢. Therefore Hs(Y) = 0 and so dimg Y < s for all s > a. Whence
dimv < a.

Conversely, let Y be a set of full measure. There is a subset Z C Y such that v(Z) > 1/2
and such that the convergence of logv(B(z,r))/logr to a is uniform on Z (Egorov theorem).
Fix s < a and let us consider n > 0 small enough so that v = a —n — s > 0. There exists
0 < ro < 5 such that, for any r € (0,7y) and any = € Z,

logv(B(x,r))

logr a' =1

Let B be a cover of Z by balls of radius p, smaller than ¢ < ry/5. Pick a subfamily
B; = {B(x, p,)} using Lemma 4.3. Then 58; covers Z and

1/2<) v(BB) <51 Sy gl
By By By

This proves that H:(Z) =2 ¢77 so that dimy Y > dimy Z > «. |

5. HARMONIC MEASURE OF MAXIMAL DIMENSION

This section is devoted to the proof of Theorem 1.5 and its corollary.

5.1. The fundamental equality. We assume that d € D(I'), p is a probability measure
with exponential moment such that dg € D(I"). Thus there exists A > 0 such that

B déf. E [ekd(w,Zl(w))} < 00.

The main issue in the proof of Theorem 1.5 is the following implication which we prove first:

Proposition 5.1. Under the hypotheses of Theorem 1.5, if h = lv, then p and v are equivalent.

Let R be the constant coming from the lemma of the shadow (Lemma 2.4) and write UO(z)
for U(z, R).
Let us now define (O(Z,(w)))
P n W
Op = ————F—~ and ¢, =logy,.
v(O(Zn(w)))

Since p" is the law of Z,,, observe that, if 5 € (0, 1], then

w A w
-G () oot S ()

We start with two lemmata.
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Lemma 5.2. There are finite constants Cy > 1 and 3 € (0, 1] such that, for all N > 1,

1
N Z E[¢)] < Cy.
1<n<N

When p is finitely supported, one can choose = 1 in the lemma.

PROOF. Let N > 1 and 1 <n < N be chosen. We will first prove that there are some x and
[ independent from N and n such that

B
(14) R. < Y (7[)(6(7@))))) ph(y) S L.

v, d(w,y(w))>kN I/(U(’y(w)))

We have already seen that the logarithmic volume growth rate for the Green metric is 1.
Then, from the lemma of the shadow (Lemma 2.4) applied to both metrics, we get

(15) v(B(y(w))) =< e ) = Fw, y(w)) < Gw, y(w)) = Y p¥(v)
and
(16) p(B(y(w))) = e vdtwr ).

On the other hand, since dg is quasi-isometric to d, it follows that there is a constant ¢ > 0
such that
p(U(fY(w))) < ecd(w,’y(w))

Hence

RS ) e > 'y,

k>kN E<d(w,y(w))<k+1
But " is the distribution of Z,, so that
Y. W) S Pld(w, Zu(w)) 2 K.
E<d(w,y(w))<k+1
From the exponential Tchebychev inequality, one obtains

(17) R, < Z o(B=NER [eAd(w,Zn(w))]

k>kN

Now,

d(w, Z d(Z Zja(w Z d(w, Zy ZJ+1( )

0<j<N 0<j<N

since I' acts by isometries. Thus, the independance of the increments of the walk implies
E [ekd(w,Zn(w))] < EN )

If we take 3 < min{\/2c, 1} then (17) becomes

R < Z —)/2) kEN < —()\/2)/@NEN
k>kN

The estimate (14) is obtained by choosing k = 2log E/\.
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We now prove that

def. 1 p(U(fY(w))) ’ n
. D P B (St # 0 =1
Both (14) and (18) implies the lemma.

Note that since 5 < 1, it follows that wﬁ <max{l,p,} <1+ p,.
Hence:
L1 p(O(y(w)))
SN SO

n=1 y€l:d(w,y(w)) kN

X > )
S+ VEFZd(w%:w)MN TN G(W(W)))p(U(W(W)))-

But (15) implies that

> )

n=1 < 1

v(O(y(w))) ~
so that
(19) Py S+ p(0(x))

d(w,x)<kN

Since p(U(z)) =< e *4w?) by (16) and since there are approximately e’ elements in the
d-ball of radius k (Theorem 2.3), we have

pO@) = Y emerm,

d(w,x)<kN 1<n<kN
and
p(O(x)) S N
(w,x)<kN
Therefore, the estimate (18) follows from (19). [

Lemma 5.3. There is a finite constant Cy > 0 such that the sequence (E(¢y,) + Ca)p>1 is
subadditive and (1/n)¢, tends to h — lv a.s. and in expectation.

PROOF. By the lemma of the shadow (Lemma 2.4),
1 1 1
Egbn = Edg(w, Zp(w)) — Evd(w, Zp(w)) +0(1/n)

so, from Kingman ergodic theorem it follows that (1/n)¢, converges almost surely and in
expectation towards

lg—tv="h—{v,
since h = (g, see [§].

Let m,n > 1. It also follows from the lemma of the shadow and the triangle inequality for
dG that

El¢min] = (Elom] + E[pn]) < vE[d(w, Zm(w)) + d(Zn(w), Znin(w)) = d(w, Zypin(w))] + O(1)
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So Proposition 3.8 implies the existence of some constant Cy such that

Elpmin] — (E[¢m] + E[¢n]) < Co.
This gives the desired subadditivity. [ |
ProOF OF PROPOSITION 5.1. We shall prove that if p and v are not equivalent, then h < fv.

Assuming that p and v are not equivalent, the ergodicity of both measures implies that ¢,
tends to 0 P-a.s.

Choose n € (0,e7!].

By Egorov theorem, there exist two measurable sets A and B = A€ such that P[A] < n and
(¢n|B)n converges uniformly to 0.

For any n > 1,

El¢n] = /A P dP + /B GndP .

Since (pn|p), uniformly converges to 0, there exists ng such that for n larger than no,
én|p < logn and therefore

/ ¢pdP < P[B]logn < (1 —n)logn.
B

Choose 3 and C] as in Lemma 5.2. Jensen inequality yields

Ml ﬁd_P Ql ﬁl + B
/AaﬁndPS 5 og/A%M ] < 5 og(l/n)+/6 og” Elpy],

where we have used n < 1/e.

But Lemma 5.2 implies that liminf E[p?] < 2C). So that there exists p > ng such that
E[@g] <2Ch.

Hence,

E[g,) < (1 — 1) logn + g log(1/n) + g log(2C)) .

When 7 tends to 0, the right-hand side tends to —oo. Therefore, if we fix 1 small enough,
there exists p such that

E[¢p] + C12 S _]-a
where (5 is the constant appearing in Lemma 5.3.

Lemma 5.3 now implies that

F(Elons] + ) < Elgy] +Cs < -1

for k > 1. As (1/pk)E[¢,x] tends to (h — ¢v), letting k go to infinity, one obtains
—1
(h—tv) < — <0.
p
|

Remark. In view of the proof of Proposition 5.1, one might wonder whether it is always
true that a doubling measure of maximal dimension in an Ahlfors-regular space, as v is, has
to be equivalent to the Hausdorff measure of the same dimension. This property turns out
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to be false in general. We are grateful to P. Mattila for pointing out to us its invalidity and
to Y. Heurteaux for providing an explicit example of a doubling measure of dimension 1 in
the unit interval [0, 1] which is singular to the Lebesgue measure. We briefly describe his
construction.

Let us consider a sequence of integers (T,,),, tending to infinity and satisfying

(1) Ty, — Ty, is equivalent to To,;
(2) Topy1 — Top is negligible in front of Th,;
(3) Toni1 — 1oy, tends to infinity.

We then fix a weight p € (0,1/2), define the sequence (py)x as follows:

o [f To,1 < k< Tgn, then Pr = 1/2,
o [f Ty, < k < T2n+1, then Pk = P-

This means that the value of py is either p or 1/2, and that, asymptotically, the mean of
(P )1<k<n tends towards 1/2: limy(1/N) lejzlpk =1/2.

Let us code the dyadic intervals of [0, 1] of the nth generation as I, ,,, with aj,... ,a, =0
or 1. We define the measure m by setting

m([a1---an+1)

= DPn if Apy1 = Ap
m(ly; . a,)

and

m(,

al"'an+1> . 1

m(ly.a,)

The measure m we have just defined has dimension 1 (any set of dimension less than 1 is
m-negligible), is doubling (see [4] for similar constructions), but it is singular with respect to
the Lebesgue measure since 2"m(I,, ., ) tends to 0 a.e.

—pn it any1 #ay.

5.2. Equivalent measures. We let I" be a non-elementary hyperbolic group, (X, d) € D(I'),
and p a probability measure on I' so that dg € D(I"). This section is devoted to proving

Proposition 5.4. If p and v are equivalent then their density is almost surely bounded i.e.,
there is a constant C' > 1 such that for any Borel set A C 0X,

éy(m < p(A) < Cw(A).

We will work with the space 9*X of distinct points (a,b) € 0X x 0X, a # b, which is
reminiscent to the geodesic flow of a negatively curved manifold. The group I' acts on 0*°X
by the diagonal action 7 - (a,b) = (vy(a), (b)), v € T.

We define the following two o-finite measures on 9?X :

dp(a) ® dp(b)
exp 2v(alb)

dv(a) ® dv(b)

dp(a,b) =
p(av ) exp2(a\b)G )

and dv(a,b) =

where we define
(alb)® © Jiminf (an|bn)® .

(an),(bn)—a,b
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We recall that since v is a conformal measure, v is invariant, and it is furthermore ergodic
[28, Thm 3.3]. On the other hand, p being just a quasiconformal measure, it follows that p
is just quasi-invariant, cf. [15]. This implies the existence of a constant C' > 1 such that, for
any Borel set A C %X,

1

ap
PROOF OF PROPOSITION 5.4. By assumption, there is a positive v-integrable function J
such that dp = Jdv. Therefore, dp = Jdv holds with

T(a.b) = J(a)7(p) 22D

(4) < p(v(A) < Cp(A).

exp 2v(alb)

We shall first prove that J is essentially constant (and non-zero). There is a constant C' > 1
such that the set

AL (/o)< i<y
has positive 7-measure. Since 7 is ergodic, for 7-almost every (a,b) € 9°X, there exists v € [’
such that y(a,b) € A. It follows from the invariance of 7 and the quasi-invariance of j that

J(a,b) < J(y(a),~(b)).
This proves the claim.
Therefore, for r-almost every (a,b),
exp 2v(alb)
J = ——".
(@)70) = L 5ame

Let us assume that log J is unbounded in a neighborhood U of a point a € 0X. We may find
a point b € 90X with J(b) finite and non-zero, and far enough from U so that

exp 2v(c|b)
exp 2(c|b)@
for any ¢ € U. This proves that log J had to be bounded in U : a contradiction. [ |

=1

5.3. Geometric characterisation of the fundamental inequality. We may now turn to
the proof of Theorem 1.5.

PROOF OF THEOREM 1.5. We first prove that (i), (ii) and (iii) are equivalent. Then we prove
that (iii) implies (iv), (iv) implies (v) which implies (iii).

e From Proposition 5.1, we deduce that (i) implies (ii). Proposition 5.4 says that (ii)
implies (iii). Furthermore, if v and p are equivalent, then they have the same Hausdorff
dimension. So, from Corollary 1.4 and Theorem 2.3, we get that

h
— :dimuzdimng,
le €

and thus h = (v.
e To prove that (iii) implies (iv), we apply the lemma of the shadow (Lemma 2.4): it

follows that, for any v € T,
o) < (B3 () = p{B( () = )
whence the existence of a constant C such that

[vd(w,y(w)) = da(w,y(w))| < C.
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Since I' acts transitively by isometries for both metrics, it follows that (X, vd) and
(X, dg) are (1, C)-quasi-isometric.

e Assuming (iv), it follows that Busemann functions coincide up to the multiplicative
factor v. Therefore, the Radon-Nikodym derivative of v*v with respect to v at a point
a € 0X is proportional to exp(—v3,(w,y *(w))) a.e. Therefore, v is a quasiconformal
measure for (0X,d.). This is (v).

e For the last implication, (v) implies (iii), one can use the uniqueness statement in
Theorem 2.3 to get that p and v are equivalent and have bounded density. This proves
(iif). n

5.4. Simultaneous random walks. We now turn to the proof of Corollary 1.6.

PROOF OF COROLLARY 1.6. Let us consider the Green metric dg associated with p and
denote by ¢ the drift of (Z,,) in the metric space (I', dg). Theorem 1.1 implies that dg € D(T').

Assumption (i) translates into h = 0. Since vg = 1, this means that 7 has maximal
dimension in the boundary of (I',d¢) endowed with a visual metric. Therefore Theorem 1.5
implies the equivalence between (i) and (iii).

Exchanging the roles of p and [ gives the equivalence between (ii) and (iii).

If dg; denotes the Green metric for 7, then (iv) means that dg and dg are (1,C)-quasi-
isometric, which is equivalent to (iii) by Theorem 1.5. ]

5.5. Fuchsian groups with cusps. The next proposition is the key to the proof of Theorem
1.11. Let us first introduce its setting.

Let X be a proper quasiruled hyperbolic space and let I" be a hyperbolic subgroup of isome-
tries that acts properly discontinuously on X. Consider a symmetric probability measure p on
I with finite support and whose support generates the group I'. Let v be the corresponding
harmonic measure on JI', the visual boundary of I'.

Let I'(w) be the orbit of some point w € X. As for Theorem 3.1, Theorem 7.3 in [30] and
§7.4 therein imply that the sequence Z,(w) almost surely converges to some point Z.(w) in
0X, the visual boundary of X. Let v; be the law of Z.(w).

Although the two spaces 0X and OI' might be topologically different, the two measured
spaces (0X, 1) and (OT',v) are isomorphic as I'-spaces i.e., there exists a measured spaces
isomorphism @ from (9I',v) to (0X,v,) that conjugates the action of I' on both spaces.
Indeed both spaces are models for the Poisson boundary of the random walk. This is proved
in [30] Theorem 7.7 and Remark 3 following it for (0X, 1) and it is a general fact for the
Martin boundary (9, v).

Proposition 5.5. Let X be a proper quasiruled hyperbolic space endowed with a geometric
group action. Let p be the corresponding Patterson-Sullivan measure. Let I" be a hyperbolic
subgroup of isometries that acts properly discontinuously on X and I'(w) be an orbit of T" in X.
Let p be a symmetric probability measure on I with finite support and whose support generates
the group I'. Let vy be the limit law of the trajectories of the random walk on 0X. If p and 1,
are equivalent then T' and T'(w) are quasi-isometric.

PROOF. One checks as in Proposition 5.4 that, once p and v, are equivalent, then their density
is almost surely bounded.
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We recall the following change of variables formula:
dy*v

dv (a) = Ka(’y_l) )

for v almost any point a € OI' and where K, is the Martin kernel. Because of the isomorphism
®, we also have

dy*
dVl

(&) = Ko-19(v1),
for v; almost any point £ € 0X.
On the other hand, p being a quasiconformal measure, it satisfies

dfy*p 6 -1
= v {(wfy (’Ll)))
g =

where 3¢ is the Busemann function in X.

)

Since the density of 11 with respect to p is bounded and bounded away from 0, we therefore
have

(20) Koiig)(y™") = eelon )
for p almost any &.

We now use Lemma B.6. First observe that sup,cyx (7, y) can be replaced by an essential
sup with respect to p since p, being quasiconformal, charges any non empty ball and since
£ — Be(x,y) is locally almost constant. So we get from Lemma B.6 that

|d(x,y) —vesssup Be(z,y)|
€caX

is bounded. By a similar argument, applying Lemma B.6 to the Green metric on I'; we deduce
that

|de(e,v™") — esssup log K¢(7v7)]
ceol’

is bounded. The essential sup is taken with respect to v.
But (20) implies that

less sup log K, (y™") —vesssup fe(w,y " (w))]
a€dl ceax
is bounded and therefore

sup |dg(e,7™") —vd(w, 7 (w))] < c0.
~vel

We conclude that I' and I'(w) are indeed quasi-isometric.

ProOOF OF THEOREM 1.11. We proceed by contradiction and assume that v is equivalent
to the Lebesgue measure A on S'.

First note that we can restrict our attention to the subgroup generated by the support of
. If this subgroup turned out to have infinite covolume then its boundary would be a strict
subset of S' and 14 would certainly not be equivalent to the Lebesgue measure. Therefore we
may, and will, assume that the support of i1 generates I' and that I' has finite covolume and
is finitely generated.

We know from Selberg’s lemma that GG contains a torsion-free finite subgroup I'g of finite
index so that H?/I'g is a compact Riemann surface with finitely many punctures. Therefore
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I's is isomorphic to a free group so that I' is hyperbolic and its boundary is a perfect, totally
disconnected, compact set (a Cantor set).

Let I'(w) be an orbit of ' in H?. By the finite covolume assumption, the limit set of I'(w) is
homeomorphic to the circle S*. But it follows from Proposition 5.5 that I' is quasi-isometric
to I'(w). As a consequence the limit set of I'(w) is also homeomorphic to the boundary of T
As S' is not a Cantor set, we get the contradiction we were looking for. [

6. DISCRETISATION OF BROWNIAN MOTION

We let M be the universal covering of a Riemannian manifold N of pinched negative curva-
ture and finite volume with deck transformation group I" i.e., M/I' = N. We let d denote the
distance defined by the Riemannian structure on M. Note that when N is compact, I" acts
geometrically on M, and since it has negative curvature, it follows that I' is hyperbolic and
that M is quasi-isometric to I' by Svarc-Milnor’s lemma (Lemma 2.2).

We consider the diffusion process (&;) generated by the Laplace-Beltrami operator A on M.
That is, we let p; be the fundamental solution of the heat equation d; = A. Then there is a
probability measure PY on the family =¥ of continuous curves £ : R, — M with £ = y such
that, for any Borel sets Ay, Ag, o An, and any times t; <ty < ... <t,,

PY(&, € Aq, ...
/ / / ptl Y, T ptg tl(fﬁl,flfg) ptn—tn 1(xn 17In>dx1 d
Ay J Ag n

If 11 is a positive measure on M, we write P* = | v PYu(dy), and this defines a measure on the
set of Brownian paths =.

As for random walks, the following limit exists almost surely and in L' and we call it the
drift of the Brownian motion:
def. 1. d(&o, &)

gM—l : 3

it is also known that ¢;; > 0 and that (&) almost surely converges to a point &, in OM
[45, 44]. The distribution of £, is the harmonic measure. Furthermore, V. Kaimanovich has
defined an asymptotic entropy hjy; which shares the same properties as for random walks [25]:
for any y € M,

e 1
P = llmT/pt(yax> logpt(yax)dx

He also proved that the fundamental inequality h,; < fj;v remains valid in this setting,
where v denotes the logarithmic volume growth rate of M.

6.1. The discretised motion. W.Ballmann and F.Ledrappier have refined a method of
T. Lyons and D. Sullivan [40], further studied by A.Ancona [1], V.Kaimanovich [27], and by
A. Karlsson and F. Ledrappier [32] which replaces the Brownian motion by a random walk on
I' [3]. The construction goes as follows in our specific case.

Let m : M — N be the universal covering and let us fix a base point w € M. Fix ¢ > 0
smaller than the injectivity radius of N at w(w), and consider V = B(w(w),e) in N; for
D large enough, the set F' = {Gy(m(w),-) > D} is compact in V, where G denotes the
Green function of the Brownian motion killed outside V. There exists a so-called Harnack

constant C' < oo such that, for any positive harmonic function h on V' and any points a,b € F,

h(a)/h(b) < C holds.
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Let V = 7= Y(V), F = aY(F), V* = B(z,¢) and F, = FNV® for z € X < D(w). If
y € F,, we set x(y) = x. (Note that x is well defined thanks to the choice of ¢.)

Let & be a sample path of the Brownian motion. We define inductively the following Markov
stopping times (R,,),>1 and (S,)n>0 as follows.

Set So = 0if & ¢ X, and Sy = min{t >0, & ¢ V*}. Then, for n > 1, let
R, = HHH{t > S, & € F}
S, =min{t > R,, & ¢ VX}
with X,, = x(&g,,)-

Let us also define recursively for £ > 0 on = x [0, 1]N,

No(f,a) = 0

Ni(&, @) = min{n > Ny_1(§, a), a, < Kn(€)}

where
v
1 de X,

C daan

and, for z € F, €V denotes the distribution of &g, for sample paths & starting at z. We also
set

Fin(£)

(fsn) )

Tk :SNk-

For y in M, we let P’ denote the product measure of PY x AN, where A is the Lebesgue
measure on [0,1]. We then define on X, the law

() = P'[Xn, = 2]

The following properties are known to hold [40, 27, 3, 32].
Theorem 6.1. Let us define pu(y) = p(y(w)), and Zy(w) = Xy, with Zy(w) = w.

(i) The random sequence (Z,(w)) is the random walk generated by p: for any x; =
71(w>7 cees Ty = fyn(w) S X;
P (Zi =1, Zn=a0) = p(n) 0y 2) - (21 m) -
(ii) The measure p is symmetric with full support but has a finite first moment with respect
to d.
iii) The Green function G,, of the random walk is proportional to the Green function Gy
“w
of M.
(iv) There exists a positive constant T' such that the following limit exists almost surely and
in L1 .
lim =% =T
im —

(v) Almost surely and in L',

d(&rry Zi(w))
k

(vi) The harmonic measures for the Brownian motion and the random walk coincide.

lim =0.

We are able to prove the following:
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Theorem 6.2. Under the notation and assumptions from above, let dg denote the Green
metric associated with . If N is compact, then dg € D(I') and
h
dimy = —~
5€M
where hyr and €y denote the entropy and the drift of the Brownian motion respectively.

PrOOF. The acronyms (ED) and (QR) below refer to Proposition 3.5. Since M has pinched
negative curvature, it follows that Gy (z,y) < e=¢@¥) holds for some constant ¢ > 0, see [2,
(2.4) p.434]. By part (iii) of Theorem 6.1, G, and G are proportional. Therefore G, also
satisfies G, (7, y) < e7*@¥ and (ED) is proved. Furthermore, A. Ancona’s Theorem 3.7 also
holds for the Brownian motion, see [1], showing that (QR) holds as well. Both these properties
imply that (X, dg) € D(I') by Proposition 3.5.

The identity h, = ha - T was proved by V.Kaimanovich [25, 27]. Furthermore, from
Theorem 6.1 (4), it follows that almost surely,

d(w, Z d
¢, = lim 2 Ze) k’“(w)) — lim 7(“’}5”) — Uy T
Thus, Corollary 1.4 implies that
. hos
dimy = —
EEM

The computation of the drift can also be found in [32].

6.2. Exponential moment for the discretised motion. In [1], A.Ancona wrote in a
remark that the random walk defined above has a finite exponential moment when N is
compact. Since this fact is crucial to us, we provide here a detailed proof. This will enable us
to apply Theorem 1.5 and conclude the proof of Theorem 1.9.

Theorem 6.3. If N is compact, then the random walk (Z,) defined in Theorem 6.1 has a
finite exponential moment.

The proof requires intermediate estimates on the Brownian motion. The main step is an
estimate on the position of &g;:

Proposition 6.4. There are positive constants Cy and c; such that, for any r > 1,
sup PY[d(&o, &s,) = 7] < Cre™ "
yeM

Proposition 6.4 follows from the following lemma.

Lemma 6.5. We write {§ = supy<,<; d(&o,&s). There are constants m > 0, c; > 0 and Cy > 0
such that

sup PY [&F > mt] < Cohe™ ",
yeM

PRrROOF. We first prove that all the exponential moments of &} are finite. Our proof relies on
the following upper Gaussian estimate valid as soon as the curvature is bounded (see e.g. [45,
§ 6] for a proof): for any y € M and any ¢t > 2,

PY[¢ > t] <exp (—ct?) |

for some constant ¢ that does not depend on y nor on ¢.
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Hence, if A > 0 then

EY [eMi] =1 —i—/ e"PY[Er > (u/A\)]du

u>0

u2
< 1+/ e Ndu < 00.
u>0

Let y € M and m > 0. It follows from the exponential Tchebychev inequality that
PY[EF > mit] < e NRY [e)‘gt* } )
We remark that, for n > 1 and t € (n — 1, n|,

<Y sup d&8).

0<k<n k<s<k+1
It follows from the Markov property that, for all y € M,
BV [40] < (sup ox [equ) |

zeM

Therefore

t
PY[¢ > mit] < e ™ (sup E? [e’\fq) :
zeM
So, if m is chosen large enough, we will find ¢, > 0 so that

PV > mi] S e
|

PrROOF OF PROPOSITION 6.4. The compactness of N easily implies the following upper
bound on the first hitting time S; using the orthogonal decomposition of L*(N) (see [44,
(5.2)]): there are positive constants C3 and ¢z such that, for any y € M,

(21) ]P)y[Sl Z ]{Z] S Cge_csk

Let us consider x > 0 that will be fixed later.
PYld(y, &s,) = 1] < PY[d(y,&s,) > 15 S1 < K]+ PY[d(y,&s,) > 15 S1 > K].

From (21), it follows that
]Py[d(yv 55’1) > ’l“] S PY [é‘: > 7«] 4 e

Choosing k = r/m, Lemma 6.5 implies that
PUd(y,&s,) 2 1] Se e,
and the proposition follows. [
PROOF OF THEOREM 6.3. Let » > 1 and k£ > 1, and A\ > 0 that will be fixed later.
The exponential Tchebychev inequality yields
Py[d(ﬁoaﬁsk) >r] < e~ MY [ex\d(io,ﬁsk)} )

But
d(&o,€s,) < Z d(&s;,€s,,1)

0<i<k
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so the strong Markov property implies that

k
(22) PY[d(&,&s,) > 1] < e (sup E* [ekd(foésl)}) .

zeM

Using Proposition 6.4 and its notation, we get that for any z € M,

B [M6s)] =14 [ PG s) > (u/A)du

u>0

<1+ C’l/ ete A dy .
u>0

We choose \ < ¢q; there exists a positive constant Cy such that

1+ CyA
sup E? [eroés))] « = 1 747
sup e SV
Plugging this last inequality in (22) yields
(23) P'ld(€0,8s5,) > 7] S e e

for some constant ¢4 > 0.

We note that, for any z € X, any z € F, and u € V7,

de¥
=V (u) = (1/C)

where C is the Harnack constant. Observe that this estimate is uniform with respect to
u € 0V* and z € F,. Therefore,

PITy > Sil€] = P’ [NEi{ka() < an}l¢]

P’
P’ [ME21{(1/C?) < a,}| €] = P' [nE2{(1/C?) < a}]
k—

1

[TP'1(1/C?) < a,] S (1 — (1/C?)E.

n=1

IN

(24)

In (24), we used the notation Py[.| €] to denote the conditional probability given the Brow-
nian path £. Note that Sy, being a function of &, does not depend on the sequence a. We
used this fact for the second equality above; see also [32] for a different argument leading to
the same conclusion.
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From (23) and (24), it then follows that

Pld(y,&r,) > 7] =Y Pld(y,&,) > 15 S = T

k>1

_ZE "1Sk = Th| €]; d(y, £s,) > 7]

<Y - /0Py, €s,) > 7]
Se Y (1—(1/C%)kerk.

Thus, there is some Ay > 0 so that if we choose A € (0, A¢] then this last series is convergent
and we find

Pld(y. &n,) > 1] S e

Consequently, noting that d(Z;(w),&r,) < e and choosing A = A,

E [e(ko/2)d(yvzl(w <1 _|_/ d(y, &) > 2u/Ao)du S 1 +/ e Ydu < 00.

u>0

6.3. Examples. Let us fix n > 2 and consider the hyperbolic space H" of constant sectional
curvature —1. The explicit form of the Green function on this space shows easily that, given
w,x,y,z € H" which are at distance ¢ > 0 apart from one another, one has

(25) O(z,y) 2 min{O(z, 2),0(z,y)}

where © is Naim’s kernel, and the implicit constant depends only on c¢. Let N be a finite
volume hyperbolic manifold with deck transformation group I' acting on H". The estimate
(25) shows that the Green metric dg on I' associated with the discretised Brownian motion
on H" is hyperbolic. Moreover, the estimate (ED) holds as well, so that the Green metric dg
is quasi-isometric to the restriction of the hyperbolic metric to the orbit I'(o) of a base point
o € H". Since N has finite volume, the limit set of I' is the whole sphere at infinity, and it
coincides with the visual boundary of (I, dg). Therefore, Theorem 1.7 implies that the Martin
boundary coincides with OH", homeomorphic to S"~!. We omit the details.

We apply this construction in two special cases.

If we consider for N a punctured 2-torus with a complete hyperbolic metric of finite volume
(as in [3]), we obtain an example of a random walk on the free group for which the Green
metric is hyperbolic but its boundary S' does not coincide with the boundary of the group
(which is a Cantor set). Therefore, dg does not belong to the quasi-isometry class of the free
group.

If we consider now for N a complete hyperbolic 3-manifold of finite volume with a rank 2
cusp, then its fundamental group is not hyperbolic since it contains a subgroup isomorphic to
Z?, but the Green metric is hyperbolic nonetheless.
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APPENDIX A. QUASIRULED HYPERBOLIC SPACES

For geodesic spaces, hyperbolicity admits many characterisations based on geodesic triangles
(cf. Prop.2.21 from [22]). Most of them still hold when the space X is just a length space
(see eg. [47]). For instance, a geodesic hyperbolic space satisfies Rips condition, namely, a
constant § exists such that any edge of a geodesic triangle is at distance at most ¢ from the
two other edges.

It is known that if X and Y are two quasi-isometric geodesic spaces, then X is hyperbolic
if and only if Y is (Theorem 5.12 in [22]). This statement is known to be false in general if
we do not assume both spaces to be geodesic (Example 5.12 from [22], and Proposition A.11
below).

Since quasi-isometries do not preserve small-scales of metric spaces, in particular geodesics,
it is therefore important to find other coarse characterisations of hyperbolicity. Such a char-
acterisation is the purpose of this appendix. We propose a setting which enables us to go
through the whole theory of quasiconformal measures as if the underlying space was geodesic.

Definition. A quasigeodesic curve (resp. ray, segment)is the image of R (resp. R, a compact
interval of R) by a quasi-isometric embedding. A space is said to be quasigeodesic if there are
constants A, ¢ such that any pair of points can be connected by a (), ¢)-quasigeodesic.

The image of a geodesic space by a quasi-isometry is thus quasigeodesic. But as it was
mentioned earlier, hyperbolicity need not be preserved.

Definition. A 7-quasiruler is a quasigeodesic g : R — X (resp. quasisegment g : [ — X
quasiray ¢ : R, — X)) such that, for any s < ¢t < u,

(9(s)lg(w)gy < T

Let X be a metric space. Let A > 1 and 7,¢ > 0 be constants. A quasiruling structure G
is a set of T-quasiruled (A, ¢)-quasigeodesics such any pair of points of X can be joined by an
element of G.

A metric space will be quasiruled if constants (A, ¢, 7) exist so that the space is (A, c)-
quasigeodesic and if every (A, ¢)-quasigeodesic is a T-quasiruler i.e., the set of quasigeodesics de-
fines a quasiruling structure. The data of a quasiruled space are thus the constants (A, ¢) for the
quasigeodesics and the constant 7 given by the quasiruler property of the (A, ¢)-quasigeodesics.

A quasi-isometric embedding f : X — Y between a geodesic metric space X into a metric
space Y is T-ruling if the image of any geodesic segment is a 7-quasiruler. Then the images
of geodesics of X define a quasiruling structure G of Y. In this situation, we will say that G
is induced by X.

Theorem A.1. Let X be a geodesic hyperbolic metric space, and ¢ : X — Y a quasi-isometry,
where Y is a metric space. The following statements are equivalent:

(i) Y is hyperbolic;
(i) Y is quasiruled;
(iii) ¢ is ruling.
Moreover if Y is a hyperbolic quasiruled space, then Y is isometric to a quasiconvexr subset
of a geodesic hyperbolic metric space Z .

Furthermore, if I' acts geometrically on'Y, then I is a quasiconvex group acting on Z.
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Theorem 1.10 is a consequence from Theorem A.1.

We refer to [22] for any undefined notion used in the sequel.

A.1. Straightening of configurations. Let [ = [a,b] C R be a closed connected subset.
We assume throughout this section that constants (A, ¢, 7) are fixed.

Lemma A.2. Let g: I — X be a quasiruler. There is a (1, c1)-quasi-isometry

fegI) = 10,19(b) = g(a)]],
for some ¢ which depends only on the data (A, ¢ and T).

PRrROOF. For any = € g(I), let f(z) = min{|x — g(a)|, |g(b) — g(a)|}. Thus
(26) |z = g(a)| = f(z)] <27

Let x,y € g(I) with = = g(s) and y = ¢(t), and let us assume that s < t.

e We apply (26) repeatedly. On the one hand,

[f (@) = fW)] < [z = g(a)l =y — g(a)|| + 47 <[z —y[ +47.
On the other hand, since s < ¢, it follows that
[z = g(a)] + |z —y[ < |y — g(a)| + 27
so that
|f(@) = fW)| = |z —y| - 8.
Hence f is a (1, 87)-quasi-isometric embedding.
Note that the constants above are not sharp (a case by case treatment would divide
most of them by 2).

o If |a — b <2, then |f(g(a)) — f(g(b))| = |g(a) — g(b)] <2\ + c and f is cobounded.
Otherwise, |a — b| > 2. Let s; = a+ j for j € NN [0, |b— a|]. It follows that

1F(9(s5)) = F(g(s54))] < Alsj = sj| +c+47 < A+ c 4T,

The set {f(g(s;))}; is a chain in [0, ]g(b) — g(a)|] which joins 0 to | f(g(a)) — f(g(b))| =
|g(b) — g(a)|; since two consecutive points of {f(g(s;))}; are at most A + ¢+ 471 apart,

it follows that its (A + ¢+ 47)-neighborhood covers [0, |g(a) — g(b)|], hence f is a quasi-
isometry. [ |

Remark. If f, denotes the map as above and f, : g(I) — [0, |g(b) — g(a)|] the map such that
fo(g(b)) = 0, then [ fo(x) + fo(x) — [g(a) — g(b)|| < 27 holds.

Definition. Given three points {z,y, z}, there is a tripod 7" and an isometric embedding
f:{x,y,z} — T such that the images are the endpoints of 7. We let ¢ denote the center of
T.

A quasitriangle A is given by three points x,y, z together with three quasirulers joining
them. We will denote the edges by [z, y], [z, 2] and [y, z]. Such a quasitriangle is d-thin if any
segment is in the d-neighborhood of the two others.

Lemma A.3. Let A be a §-thin quasitriangle with vertices {x,y, z}. There is a (1, c2)-quasi-
1sometry
fa:A—=T,

where T is the tripod associated with {x,y,z} and co depends only on the data (6, A, ¢, T).
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PROOF. Let us define fa using Lemma A.2 on each edge. This map is clearly cobounded.
Let u,v € A. Since A is thin, one may find two points «/,v" € A on the same edge such
that |u —u/| < d and |v — v'| < 4, so that
llu— o] — |u — ]| < 26.

If w and v’ belong to the same edge, then
[fa(u) = faW)| S Ju—u'[+c1 <0 +cr.

Otherwise, let x be the common vertex of the edges containing u and u’, then it follows fro
(26) that m
|fo(u) = fo(@)] <u—u/| +47 <5+ 47

and similarly for v and v'. Thus

|[fa(u) = fa(@)]; [ fa(v) = fa(W)] < ¢,
where ¢’ depends only on the data.

It follows that
[fa(u) = fa(@)| = |fa(u) = fa()]] < 2¢.
But since v/ and v" belong to the same edge, Lemma A.2 implies that
fa(@) = fa@)] = [u' =[] S 1
SO
1fa(u) = fa(v)] = W' = V|| 2" + ¢4

and finally
| fa(u) = fa(v)] = |u—v|] < (2¢ + ¢ + 26).

In the situation of Lemma A.3 we have

((fa@)|fa®))sa) — (2ly)o| < O

for some universal constant C' > 0; thus, we may find points ¢, € [y, 2], ¢, € [z, 2] and
¢, € |y, x] such that
| falez) — ¢l | faley) — ¢l [fale:) — €] < s,
and
diam{c,, ¢y, ¢, } < cs,
where c3 depends only on the data.

Proposition A.4. Let X be a metric space endowed with a quasiruling structure G such that
all quasitriangles are d-thin. Then X is hyperbolic quantitatively: the constant of hyperbolicity
only depends on (5, \, ¢, T).

PROOF. Let us fix w,z,y,z € X. Let us consider the following triangles: A = {w,z,z}
and B = {w,z,y}. Let us denote by T4, T and ¢a, ¢p the associated tripod and center
respectively, and let us define Q = T4 U Tp where both copies fa(|w,z]) and fg([w,z]) of

[w, z] have been identified. This metric space @ is topologically an “x”, and so is of course
0-hyperbolic.

Let us define f: AU B — @ by sending A under f4 and B under fg.
The restriction of f to A and to B is a (1, ¢p)-quasi-isometry by Lemma A.3.
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It follows that
|f(y) = f(2)| = [f(y) — ep| + |eg — €al + [ea — f(2)]-

One may find cy4,cp € [w,z] such that |f(ca) — ¢a| < ¢3 and |f(cg) — ¢p| < ¢3. Lemma A.3
implies that |f(y) — f(cg)| = |y —cp| and | f(ca) — f(2)| = |ca — 2| up to an additive constant.
Therefore, |f(y) — | = |y —cp| and |c4 — f(2)| = |ca — 2| up to an additive constant too. By
Lemma A.2, |cgp — ¢a| = |cp — ca| up to an additive constant, whence the existence of some
constant ¢4 > 0 such that

1F (@) = F() = |y — el +lep —cal +ea =2l —ea > |y — 2| = ca

Hence (f(y)|f(2))fw) < (y]|2)w + ca. It follows from the hyperbolicity of @ that
(W]2)w = min{(f(2)[f(2)) pw), (FWIF (@) sy} = €a

and since the restrictions of f to A and B are (1, ¢z)-quasi-isometries,

min{ (f ()] £(2)) sy, (fF W (@) ey} — €4 = min{(2]2)w, (Yl2)w} — 5
for some constant c5. We have just established that for any w, z, v, z,
(W[2)w = min{(z[2)w, (y|2)w} — cs.
|

A.2. Embeddings of hyperbolic spaces. We recall a theorem of M. Bonk and O. Schramm
(Theorem 4.1 in [10]):

Theorem A.5. Any §-hyperbolic space X can be isometrically embedded into a complete
geodesic 0-hyperbolic space Y .

We will show that if [ acts isometrically on X, then so is the case on Y. To prove this we
need to review the construction of the set Y.
The first lemma, which we recall, is the basic step in the construction.

Lemma A.6. Let X be d-hyperbolic metric space, and let a # b be in X. If, for every z,
(la—0]/2,|a —0b|/2) # (Ja — x|, |b— z|), then there is a d-hyperbolic space X[a,b] = X U {m}
such that (|a —b|/2,|a —b|/2) = (|la — m|,|b — m]). Furthermore, for any x € X,

iy
o '+sup(|x—w|—max{\a—w|,|b—w\}).
2 weX

|x —m| =

We call m the middle point of {a, b}.

Lemma A.7. A d-hyperbolic metric space X embeds isometrically into a d-hyperbolic space
X* such that, for any (a,b) € X, there exists a middle point m = m(a,b) € X*.

PROOF. They apply a transfinite induction: let ¢ : w — X x X be an ordinal of X x X.
Define inductively X («) as follows. Set X(0) = X. If a = §+ 1 < w + 1, then define
X(a) = X(8)[p(a)]. Clearly, X(«) is é-hyperbolic. If a is a limit ordinal, set

X(a) = (Us<a X (B)) [0()] .
Here too, X («) is 6-hyperbolic since §-hyperbolicity is preserved under increasing unions. The
space X* = X (w + 1) fulfills the requirements. ]

For o < w+ 1, let us define m(a) = m(¢(a)) the middle of ¢(a) = (a(a),b(cr)), and let
D(a) = |a—bl|. If 2* € X, set a(2*) = 0; otherwise, let P(x*) be the set of ordinals « such
that * € X(«). Let us define a(z*) as the minimum of P(z*); it follows that z* = m(«a). We
let D(z*) = D(«r). We also write ¢(a) = (a(z*), b(z*)).
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Lemma A.8. Let a < (3, then

vwm—mwn=9¥?g££;m—wwm—nm@w—wmum—wmuy
PROOF. Let
7 =
{76%\mmrﬂmwhﬁ%?+%$%ﬂw—mWH—mwﬂw—MwHw—Mwﬁ*-

The set Z contains {y < « + 1} by definition. Let us assume that {y < §} C Z for some
B > a. Pick v € Z, so that a < v < 3. Given € > 0, there is some w € X («) so that

mie) = ()] < 20 4~ m(0)] — mae{ o — ()], jw — ()]} +2.

Since w € X () is fixed,

m() —a(@) = 20 o a(8)] — max{o — a)]. jw— ()]}

A similar statement holds for b(/3) instead of a(f3). Therefore
max{|m(y) — a(B)[, |m(v) = b(3)|} =
P mase{fue — a(@)] o — (8)1} — mae{ oo — ()], [ — b))

and

[m(ar) —m(y)] — max{|m(y) — a(B)], [m(y) — b(B)[} <

Im(ar) — w| — max{[w —a(B)], |w —b(B)|} +¢.
It follows that, for each o < v <  and € > 0, there is some w € X (a) such that the supremum
in the definition of |m(a) — m(3)| is attained within X («) up to . Hence f € Z, so Z = X*
by induction. [ |

Lemma A.9. Let 0 < a < 3. Then |m(a) — m(B)| can be computed as

E%?L*Qgﬁ+@%ﬁxﬂw—wﬂ—ﬁmmﬂw—awmmw—b@M}+mmdwﬂ—wﬂnmwuﬁunu».

PROOF. We endow w x w with the lexicographical order, and we consider v’ = {(«, 3),a« < 8}.

~

We assume by transfinite induction that the lemma is true for any («, #) < (@, ). By Lemma
A8, given € > 0, there is some w € X (&) such that

m(@ —m(@) < 20 4 - m(@)] ~ max{ls — aB)]. 12~ bB)} + <.

It follows from the induction assumption that there are points w’, w € X such that

D(@) D(w) / ~ a
— + — + |w — w'| = (max{|w — a(@)|, |w — b(a)|}

+max{|w’ — a(@)], [’ — b(@)]}) .

im(@) — | —¢ <

But
2D | (o’ ~ a(B). o’ ~ b(B)]}

— max{|w — a(@)|,|w — b(®D)|},

max{|@ — a(F)], | — b(B)|} >
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SO
m(@ —m@) ~2¢ < 2D PO ) (maef o — a@), o - (@)}
(o’ — aB). '~ bBD).
This establishes the lemma. [

Corollary A.10. IfT' acts on X by isometry, then it acts also on X* by isometry.

Proor. If z* € X*\ X and g € T', we let g(z*) = m(g(a(z*)), g(b(z*)))). The fact that
g X* — X* acts by isometry follows from Lemma A.9 since the distance between two points
relies only on points inside X. [ |

The construction now goes as follows. Define Xy = X, and X,,4; = X, for n > 0. The
space X' = U,eNXn 18 a metric d-hyperbolic space such that any pair of points admits a
midpoint in X’. Note that if I" acts on X by isometry, then it also acts by isometry on X”.

To obtain a complete geodesic space, M.Bonk and O.Schramm use again a transfinite
induction. Let wy be the first uncountable ordinal. They define a metric space Z(«) for each
ordinal a < wy such that Z(a) D Z(f3) if & > 3. We set Z(0) as the completion of X’. More
generally, if « = f+ 1, define Z(«) as the completion of Z(3)'. For limit ordinals a, we define
Z () as the completion of Ug.,Z(3)". It follows that for each o < wy, the metric space Z(«)
is complete, d-hyperbolic, and admits an isometric action of I' if X did.

The construction is completed by letting Y = Uy, Z (). As above, an action of a group
I' by isometry on X extends canonically as an action by isometry on Y.

A.3. Quasiruled spaces and hyperbolicity. We prove Theorem A.1 in four steps.

A.3.1. Let us assume that Y is a quasigeodesic d-hyperbolic space. It follows from Theorem
A.5 that there are a d-hyperbolic geodesic metric space Y and an isometric embedding ¢ :
Y — Y. Thus, for any quasigeodesic segment g : la,b] — Y, «(g) shadows a genuine geodesic
7 = [t(g(a)),(g())] from Y at distance H = H(X, ¢, ). In other words, for any ¢ € |a, b],
there is a point y; € g such that |¢(g(t)) — y| < H. It follows that

(9(a)[g(b)gry < (u(g(a)|elg(b))g + H=H
since ¢(g(a)), ¢(g(b)) and y; belong to a geodesic segment.

Therefore, Y is quasiruled.

A.3.2. IfY is quasiruled, then ¢ is ruling since the image under ¢ is a quasigeodesic, hence
a quasiruler by definition.

A.3.3. Let us now assume that X is a geodesic hyperbolic space and ¢ : X — Y is a quasi-
isometry into a metric space Y. It follows that Y is quasigeodesic and that the edge of the
image of any geodesic triangle is at a bounded distance from the two other edges i.e., triangles
are 0-thin. If ¢ is ruling, then Proposition A.4 applies, and proves that Y is hyperbolic.

A.3.4. The statement concerning group actions follows from above and the previous section.
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A.4. Non-hyperbolic invariant metric on a hyperbolic group. In [22], the authors
provide an example of a non-hyperbolic metric space quasi-isometric to R. One could wonder
if, in the case of groups, the invariance of hyperbolicity holds for quasi-isometric and invariant
metrics. In this section, we disprove this statement.

Proposition A.11. For any hyperbolic group, a left-invariant metric quasi-isometric to a
word metric exists which is not hyperbolic.

We are grateful to C. Pittet and I. Mineyev for having pointed out to us the metric d in the
following proof as a possible candidate.

PROOF. Let I' be a hyperbolic group and let |.| denote a word metric. We define the metric
d(z,y) = |z =yl +log(1 + [z —yl).

Clearly, |z — y| < d(z,y) < 2|z — y| holds and d is left-invariant by I'.
Let us prove that (I', d) is not quasiruled, hence not hyperbolic by Theorem A.1.

Let g be a geodesic for |.| which we identify with Z. Since (I', d) is bi-Lipschitz to (', | - |),
it is a (2, 0)-quasigeodesic for d. But

d(0,n) +d(n,2n) — d(0,2n) = log(1 +n)*/(1 + 2n)

asymptotically behaves as logn. Therefore g is not quasiruled. [ |

APPENDIX B. APPROXIMATE TREES AND SHADOWS

Approximate trees is an important tool to understand hyperbolicity in geodesic spaces.
Here, we adapt their existence to the setting of hyperbolic quasiruled metric spaces following
E. Ghys and P.de la Harpe (Theorem 2.12 in [22]).

Theorem B.1. Let (X, w) be a §-hyperbolic metric space and let k > 0.

(i) If |X| < 2% +2, then there is a finite metric pointed tree T and a map ¢ : X — T such
that :
— Vz € X, |¢(x) — o(w)| = [z — w],
— Vo,y € X, |z —y| —2kd < |o(z) — o(y)| < [z —yl.
(ii) If there are T-quasiruled rays (X;, w;)1<i<n with n < 2% such that X = UX;, then there
s a pointed R-tree T and a map ¢ : X — T such that
— Ve e X, |¢(z) — ¢(w)| = |z —w],
— Voy € X, |z —y[ = 2(k+ 1) — dc — 27 < [¢(z) — d(y)| < |z — yl, where
¢ = max{|w — w;|}.

We repeat the arguments in [22]. The proofs of the first two lemmata can be found in [22],
and the last one is the quasiruled version of [22, Lem. 2.14]. In the three lemmata, X is
assumed to be d-hyperbolic. Furthermore, we will omit the subscript w for the inner product
and write (+|-) = () w-

Lemma B.2. We define

— (z|y)’ = supmin{(z;,_1|z;), 2 < i < L}, where the supremum is taken over all finite
chains xy,...,xy with xy = x and xp =y,

= |z —yl =z —w|+ |y —w| - 2(z[y),

— x~yiflr—y/ =0.
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Then ~ is an equivalence relation and |-|" is a distance on X/ ~ which makes it a 0-hyperbolic
space. Moreover, for anyx € X, |[x—w| = |x—w| holds, and for any z,y € X, |zr—y| < |z—y|.

Lemma B.3. If | X| < 2% + 2 then for any chain xy, ..., 2, € X,
(wrfor) 2 min {(z;1]z;)} — ko,
holds.
Lemma B.4. Let X = U, X; where (X;,w;) are T-quasiruled rays. If n < 2% then, for any
chain x1,...,x; € X,
(x1]zr) > min {(zj_1]z;)} — (kK +1)0 —2c—T.

2<5<L

PRrROOF. First, (z|y), < min{|z —w|,|y — w|} holds for any z,y € X, and if z,y € X, then
|(2]y)w; —min{ |z —w;|, [y —w;|}| < 7, and |z —w;| > |z —w|—|w—w;| > |r—w|—c. Similarly,
ly —w;| > |y —w| —c. Thus, (2[y)w, > min{|z —w|, |y —w[} —c—7 and

(z]y)w > (#]Y)w, — ¢ > min{|z —w], |y — w[} = 2¢ — 7 > min{(z]2")w, Y|y )w} —2c =7
for all 2/,y' € X.

Let z1,...,2;, € X be a chain. We will write X (x;) to denote the quasiruled ray X; which
contains x;. Either, for all j > 2, x; ¢ X (x;), or there is a maximal index j > 1 such that
x; € X(z1). Hence, it follows from above that (x1|z;) > mins<;<;{(z;—1|x;)} —2¢ — 7. In this
case, let us consider 1, x;,z;41,..., 7.

/

We inductively extract a chain (o) of length at most 2n < 2¥+! which contains z; and

xr, and such that at most two elements belong to a common X;, and in this case, they have
successive indices. It follows from Lemma B.3 and from above that
(z1]zr) > min{(z}_{|2))} — (K +1)0 > min{(z;_1|z;)} — (k+1)d —2c — 7.
|

ProOOF OF THEOREM B.1. The theorem follows as soon as we have found a quasi-isometric
embedding ¢ : X — T with T" 0-hyperbolic.

Lemma B.2 implies that X/ ~ is 0-hyperbolic and that ¢ : X — X/ ~ satisfies |¢(x) —
¢(w)|" = |z — w| and |¢(x) — ¢(y)|" < |z — yl.
For case (i), Lemme B.3 shows that (z|y) > (z]y) — kd i.e.,
|6(x) — d(y)l" = |z — y| — 2Kk0.

For case (ii), Lemme B.4 shows that (z|y) > (z|y) — (kK + 1)d — 2¢ — 7 i.e,,
o(z) — o(y)| > | —y| — 2(k + 1) — 4c — 27,
|

Visual quasiruling structures. Let (X, d,w) be a hyperbolic space endowed with a quasir-
uling structure G. We say that G is visual if any pair of points in X U 0X can be joined by a
T-quasiruled (), ¢)-quasigeodesic. If X is a proper space, then any quasiruling structure can be
completed into a visual quasiruling structure. Also, if Y is a hyperbolic geodesic proper metric
space and ¢ : Y — X is ruling, then the induced quasiruling structure is also visual. This
fact can in particular be applied when Y is a locally finite Cayley graph of a non-elementary
hyperbolic group I', (X,d) € D(I') and ¢ is the identity map. Thus one endows (X, d) with a
visual quasiruling structure.
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Shadows. Let (X,d,w) be a hyperbolic quasiruled space endowed with a visual quasiruling
structure G. We already defined the shadow U(x, R) in Section 2 as the set of points a € 0X
such that (a|z), > d(w,x) — R. An alternative definition is: let Ug(z, R) be the set of points
a € 0X such that there is a quasiruler [w,a) € G which intersects

B(z,R)={y € X : d(z,y) < R}.
The following holds by applying Theorem B.1, since G is visual.

Proposition B.5. Let X be a hyperbolic space endowed with a visual quasiruling structure G.
There exist positive constants C, Ry such that for any R > Ry, a € 0X and x € [w,a) € G,

Og(z, R — C) C B(x, R) C Ug(z, R+ C).

The whole theory of quasiconformal measures for hyperbolic groups acting on geodesic
spaces in [15] is based on the existence of approximate trees. Therefore, the same proof as in
[15] leads to Theorem 2.3 and Lemma 2.4. Since quasiconformal measures are Ahlfors-regular,
the lemma of the shadow also holds for shadows defined by visual quasiruling structures.

Note that, in a hyperbolic space endowed with a visual quasiruling structure, Theorem B.1
implies that the definition of Busemann functions we gave in Section 2 is equivalent to the
classical one given below:

Busemann functions. Let us assume that (X, w) is a pointed hyperbolic quasiruled space.
Let a € 0X, z,y € X and h : Ry — X a quasiruled ray such that h(0) = y and lim., h = a.

We define f3,(z, h) “ fim sup(|z — h(t)| — |y — h(t)|) and
Ba(z,y) L sup{S.(x,h), with h as above} .

One can actually retrieve the metric from the Busemann functions as the next Lemma
shows.

Lemma B.6. Let (X, w) be a pointed hyperbolic quasiruled space with the following quasi-
starlike property: there exists Ry such that any x € X is at distance at most Ry from a
quasiray [w,a), a € 0X. Then there exists a constant cg such that

||z —y| — sup Ba(z,y)| < cs,
acdX

forall z,y € X.
The constant cg depends only on the data (5, A, ¢, 7).

Observe that the quasi-starlike property is satisfied as soon as there is a geometric group
action on X.

PROOF. From the triangle inequality, we always have §,(z,y) < |z —y|. Now choose z,y € X
and a € 0X such that y is at distance at most Ry from a quasiray [w,a). If these four points
were really sitting on a tree, we would have (3,(x,y) > | — y| — R;. Using approximate trees
as in Theorem B.1, we get the Lemma. [ |
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