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CONVOLUTION OF ORBITAL MEASURES ON SYMMETRIC SPACES
OF TYPE C, AND D,

P. GRACZYK AND P. SAWYER

ABSTRACT. We study the absolute continuity of the convolution (th *6Ey of two orbital measures on the symmetric

€
spaces SOoq(p, p)/SO(p) xSO(p), SU(p,p)/S(U(p) x U(p)) and Sp(p, p)/Sp(p) X Sp(p). We prove sharp conditions
on X, Y € a for the existence of the density of the convolution measure. This measure intervenes in the product
formula for the spherical functions.

1. INTRODUCTION

The spaces G/K = SOq(p,p)/SO(p) x SO(p) are Riemannian symmetric spaces of non-compact type corre-
sponding to root systems of type D,. The spaces SU(p, p)/S(U(p) x U(p)) and Sp(p,p)/Sp(p) x Sp(p) correspond
to root systems of type C),.

Consider X, Y € a and let mg denote the Haar measure of the group K. We define (52X =mg x0ox xmg. It
is the uniform measure on the orbit KeX K. The problem of the absolute continuity of the convolution

mxy = 65){ * 65)/

of two orbital measures that we address in our paper has important applications in harmonic analysis of spherical
functions on G//K and in probability theory. Let A be a complex-valued linear form on a and ¢y(e*) be the
spherical function, which is the spherical Fourier transform of the measure 55)(. The product formula for the
spherical functions states that

ox(cX) da(e?) = /a ox(e") dpx y (H)

where px y is the projection of the measure mx,y on a via the Cartan decomposition G = KAK. Then the
existence of a density of px y, equivalent to the absolute continuity of mx y, is of great importance.

It was proven in [3] that as soon as the space G/K is irreducible and one of the elements X, Y is regular and
the other nonzero, then the convolution (55 < * 52,, has a density. The density can however still exist when both X
and Y are singular. It is a challenging problem to characterize all such pairs X, Y.

This problem was solved for symmetric spaces of type A, and for the exceptional space SL(3,0)/SU(3,0) of
type Es in [4], and for symmetric spaces of type B, and BC), in [6]. In the present paper, we present the solution
of the problem for Riemannian symmetric spaces of type C, and D,,.

For the good comprehension of the methods of this paper, it is useful to know the paper [6]. However, the cases
C) and D, require many original ideas that did not appear in the case B,. We refer to S. Helgason’s books [7] and
[8] for the standard notation and results.

In Section 2, we are reminding the reader of the basic information about the Lie group SO(p,p) and its Lie
algebra so(p, p). We also provide the necessary notation to describe the configuration of an element of the Cartan
subalgebra a of so(p,p). This configuration notion allows us to “measure” how singular an element of a is and to
describe in a precise manner which pairs X, Y € a are “eligible”, the sharp criterion that we establish in the paper
for the absolute continuity of px y. The following theorem is the main result of the paper:

Theorem A. Let G/K = SO (p,p)/SO(p) x SO(p) and X, Y € a. The density of the convolution 52)( *52;, exists
if and only if X and'Y are eligible (see Definition 2.4).

In the following Section 3, a series of definitions and accessory results are given to set the stage for the proof
of Theorem A. In Section 4, we show that (X,Y") has to be an eligible pair for the measure pux y to be absolutely
continuous. In Section 5, we then show that the eligibility condition is also sufficient.
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2 P. GRACZYK AND P. SAWYER

In the last section, as in [4] and [6], we extend our results to the complex and quaternionic cases. Again, the
richness of the root structure comes into play: in the table in Remark 6.1, we find that the complex and quaternionic
cases have much more in common with the cases ¢ > p than with the real case SO(p, p).

We conclude the paper with a discussion of the absolute continuity of powers of (55 x for a nonzero X € a.

2. PRELIMINARIES AND DEFINITIONS

We start by reviewing some useful information on the Lie group SOq(p,p), its Lie algebra so(p,p) and the
corresponding root system. Most of this material was given in [9]. For the convenience of the reader, we gather
below the properties we will need in the sequel. In this paper, E;; is a rectangular matrix with 0’s everywhere
except at the position (7,j) where it is 1. Recall that SO(p,p) is the group of matrices ¢ € SL(2p,R) such

that g7 I, , 9 = I, , where I, , = [ (;i’; 0’}:” . Unless otherwise specified, all 2 x 2 block decompositions in

this paper follow the same pattern. The group SOg(p, p) is the connected component of SO(p,p) containing the
identity. The Lie algebra so(p,p) of SOg(p, p) consists of the matrices

A B

BT D
where A and D are skew-symmetric. A very important element in our investigations is the Cartan decomposition
of so(p,p) and SO(p, p). The maximal compact subgroup K is the subgroup of SO(p,p) consisting of the matrices

A 0

0 D
of size (2p) x (2p) such that A, D € SO(p) (hence K ~ SO(p) x SO(p)). If ¢ is the Lie algebra of K and p is the
set of matrices

(21) e

then the Cartan decomposition is given by so(p,p) = €@ p with corresponding Cartan involution 6(X) = —X7.
To shorten the notation, for X € p as in (2.1), we will write X* = B.
The Cartan space a C p is the set of matrices

- [ Oxp Du
Di Opxp

where Dy = diag[H;, ..., Hp]. Its canonical basis is given by the matrices
A =FE;pri+ Epyis, 1 <i<p.

The restricted roots and associated root vectors for the Lie algebra so(p,p) with respect to a are given in Table
1. The positive roots can be chosen as a(H) = H; £ H;, 1 < i < j < p. The simple roots are given by

root a multiplicity root vectors X,
a(H) = £(H; — Hj) 1 Y5 =%(BEij — Eji+ Eprip+j — Epripri) T Biptj + Eptiji
1 S i, <p, i <J + Ejp+i + Eptij
a(H ) = +(H; + Hj) 1 Z} = +(Eij — Eji — Epyiptj + Eptjp+i) — (Biprj + Eptji)
l<i,j<p i<y + Ejpti + Eptiy

TABLE 1. Restricted roots and associated root vectors

ai(H)=H; —Hi+1,i=1,...,p—1and a,(H) = Hy—1 + H,. We therefore have the positive Weyl chamber
a+:{H€a: H{>Hy,>--- >Hp,1 > |Hp|}

The elements of the Weyl group W act as permutations of the diagonal entries of Dx with eventual sign changes
of any even number of these entries. The Lie algebra ¢ is generated by the vectors X, + 6.X,. We will use the
notation

Kt = et(Xa+0Xa),

The linear space p has a basis formed by A; € a, 1 <14 < p and by the symmetric matrices X2 := %(Xa —0X,)
which have the following form

Yij:=Eiptj+ Ejpyi+ Eprji+ Eprig, 1<0<j<p;

Zij = —Eipyj + Ejpri = Epji+ Eprig, 1 <1<j<p.
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Thus, if X € p is as in (2.1), then the vectors A; generate the diagonal entries of B = X® and Y; ; and Z, ; the
non-diagonal entries.

We now recall the useful matrix S € SO(p + ¢) which allows us to diagonalize simultaneously all the elements
of a. Let

where J, = (0; p+1—:) is a matrix of size p x p. If H = { DO DOH ] with Dy = diag[Hy, ..., Hp| then STHS =
H
diag[H;,...,Hp, —Hp,...,—H;]. The “group” version of this result is as follows:
ST et § = diagle, ... eflv e7Hr . e7H1]

Remark 2.1. The Cartan projection a(g) on the group SOq(p,p), defined as usual by
9=Fkie"Dky, a(g) €at ki, ko € K

is related to the singular values of g € SO(p, p) in the following way. Recall that the singular values of ¢ are defined
as the non-negative square roots of the eigenvalues of g7g. Let us write H = a(g). We have

9T g=kI 2 ky = (k1 9) (ST 2 S) (ST ko)

where ST e?H S is a diagonal matrix with nonzero entries e21, ... e2Hr ¢=2Hr = =21 gatisfying H, >
...> Hy_1 > |Hp|. Let us write a; = el for j = 1,...,p—1 and a, = elf»|. Thus the set of 2p singular values of
g contains the values a1 > ... >a, > a;' > ..>a;t withay > ... >a, > 1.

Then

a(g) = { Df(g) D%(g) ] with Dg(g) = diagflogay, ... ,loga,_1,sgn(H,)logay).

Note that this method does not allow us to distinguish between the situations where H,, is positive or negative.

Singular elements of a. In what follows, we will consider singular elements X, Y € da*. We need to control
the irregularity of X and Y, i.e. consider the simple positive roots annihilating X and Y. A special role is played
by the last simple root a, = H,_1 + Hp, different from the simple roots a;(H) = H; — Hi+1,i=1,...,p—1. Note
that oy, (X) = 0 implies that the last diagonal entry of Dx is negative or 0.

We introduce the following definition of the configuration of X € a+.

Definition 2.2. Let X € at. In what follows, x; > 0, z; > xj fori<j,s;>1,u>0and > _; s;+u=p. Let
s=(s1,...,8.). We define the configuration of X by:

(2.2) s;) if Dx = diag[Frr m T T a0, 0]
51 S2 Sp—1 sp=1

(23) s] if Dx = diagTm, . T0 T @, B T |
s1 So Sp

(2.4) [s]~ if Dx =diag[T1,...,21,T2,y ..., &2y ey Tpyneny Ly —Tp).

We extend naturally the definition of configuration to any X € a, whose configuration is defined as that of the
projection w(X) of X on at.

Remark 2.3. We will often write X = X[...] when [...] is a configuration of X. For the configuration (2.4), we
write the — superscript in X[s]~ to indicate that X contains nonzero opposite entries. We omit the — superscript
in (2.3) and write X[s] because we are essentially in the same case as in (2.2) with v =0 and s, = 1.

If the number of zero entries u = 0, it may be omitted in (2.2). In particular, in the configurations (2.3) and
(2.4), u = 0. Note that X = 0 has configuration [0;p]. A regular X € a™ has the configuration [17;0] or [1P71; 1],
where 1% = (1,...,1) with 1 repeated k times.

In what follows, we will write maxs = max; s; and max(s, u) = max(maxs, u). We will show that in the case of
the symmetric spaces SOq(p,p)/SO(p) x SO(p), the criterion for the existence of the density of the convolution
65 X x 52,, is given by the following definition of an eligible pair X and Y:
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Definition 2.4. Let X andY be two elements of a with configurations [s;u] or [s]~ and [t;v] or [t]~ respectively.
We say that X and Y are eligible if one of the two following cases holds

(2.5) u<1l,v<1 and max(s)+ max(t) <2p—2,

(2.6) u>2orv>2 and max(s,2u)+ max(t,2v) <2p
and, for p =4,

(27) {Dx. Dy} # {diagla, a,a, a], diaglb, b c, ]} nor {diagla, a,a, —al, diaglb, b, ¢, ~c]},

for any a #0, b#0,[b] # |c|.
Observe that if X and Y are eligible, then X # 0 and Y # 0. The non-eligible pairs given by (2.7) are
{141, [(2,2)]}, {[4],[(2,2)]" } with u=v =0 or {[4],[2;2]} and {[4],[2;2]} with v =0 and v = 2.

Remark 2.5. It is interesting to note that the definition of eligible pairs is more complicated for the space SO(p, p)
than for the spaces SO(p, q) with p < ¢ (recall that the latter spaces have a much richer root structure). As for the
spaces SO(p, q) with p < ¢, the number of zeroes on the diagonal of Dx is important. Unlike in the case SO(p, q)
with p < ¢, this only becomes a factor when the number of zeroes is greater than 1 (as opposed to greater than 0).

In [6], we showed that if p < ¢ and X and Y € a were such that the Dx and Dy have no zero diagonal elements
on the diagonal then px y was absolutely continuous. This is no longer the case when p = ¢ and this is one of main
differences between the SO(p, p) and SO(p, q) cases. Another difference is the anomalous case when p = 4 seen in
(2.7) and the fact that lower dimensional cases require different proofs. On the other hand, when the number of
zeroes on the diagonal of either Dx or Dy is at least 2, then the proof of Theorem A is similar to the one found
in [6] but requires considering separately a low dimension case X [5],Y[3;2].

3. BASIC TOOLS AND REDUCTIONS
Definition 3.1. For Z € a, let V be the subspace of p defined by
Vz = span{ X, — 0(X.) | a(Z) # 0} C p.
We denote by |Vz| the dimension of V. It equals the number of positive roots a such that «(Z) # 0.
The following definition and lemmas will help reduce the number of cases of configurations of (X,Y) to verify.

Definition 3.2. We will say that X and X' € a are relatives if exactly one of the diagonal entries of Dx and Dx
differs by sign. If X is a relative to X' and Y is a relative to Y’ then we will say that (X,Y) is a relative pair of
(X, Y.

The properties listed in the following lemma are straightforward.

Lemma 3.3.

(1) X is a relative of X if and only if Dx has at least one diagonal entry equal to 0, i.e. uw > 1 in X|s;ul.
Thus X € at has no other relatives in at.

(2) If X and X' are relatives then |Vx| = |Vx/|.

(3) If (X,Y) and (X', Y') are relative pairs then (X,Y) is an eligible pair if and only if (X', Y") is an eligible
pair.

(4) If X = X[s;u] € aT with u > 0 then all X;’s are non-negative.

(5) If X = X[s;ul, Y[t;v] € aT are such that u > 0 or v > 0 then either Dx, Dy have no negative entries or
we can choose a relative pair X', Y' € @ in such a way that Dx:, Dy: have no negative entries.

(6) If X is a relative of X' and X' is a relative of X" then X and X" are in the same Weyl-group orbit.

Lemma 3.4. If (X,Y) and (X',Y") are relative pairs then either both sets KeX K ¥ K and KeX K e¥' K have
nonempty interiors or neither has.

2p—1

——
Proof. Let Jo = diag{1,...,1,—1} and note that Jy is orthogonal and that JZ € SO(p) x SO(p). Suppose that
X,Y, X’ and Y’ are as in the statement of the lemma. Suppose that wy, we € W C K are such that the element
of Dy,.x/ (resp. Dy,.y/) that differs by a sign from the corresponding element of Dx (resp. Dy) is placed at the
end. Then

KeXKeVY K =JyK Jyw; eX wit Jo K Jywae¥ wyt Jo K Jo
= JoK (Jowy eXwit Jo) K (Jowse¥ wyt Jo) K Jo = JoKeX Ke¥' KJy

which allows us to conclude. U
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In the sequel we use some ideas, results and notations of [4, Section 3], that we strengthen and complete.
Proposition 3.5.
(i) The density of the measure mx,y exists if and only if its support KeX Ke¥ K has nonempty interior.
(ii) Consider the analytic map T: K x K x K — G defined by
T(ky, ko, k3) = k1 e ky e k.

The set T(K x K x K) = KeXKeY K contains an open set if and only if the derivative of T is surjective
for some choice of k = (ky1, ka, ks3).

Proof. Part (i) follows from arguments explained in [3] in the case of the support of the measure px,y, equal to
a(eX KeY). Part (ii) is justified for example in [8, p. 479]. O
Corollary 3.6. Let (X,Y) and (X', Y") be relative pairs. The measure mx y is absolutely continuous if and only

if the measure mx- y is absolutely continuous.

Proof. We use Proposition 3.5(i) and Lemma 3.4. O

Proposition 3.7. Let Uz = £+ Ad(e?)t. The measure mx,y is absolutely continuous if and only if there exists
k € K such that

(3.1) U_x + Ad(k)Uy = g.
Proof. We want to show that this condition is equivalent to the derivative of T" at k being surjective. We have
d
dTx(A, B,C) = 7 |t:0 ey eX etPhyeY eCks
(3.2) =AkieXkoe¥ ks+kieX BkoeY ks + ki eX kae¥ Chks

We now transform the space of all matrices of the form (3.2) without modifying its dimension:
dim{AkyeX koe¥ ks +kieX Bkoe¥ ks + ke koe¥ Chs: A, B,C €€}
= dim{k; ' Ak eX koe¥ +eX Bhye¥ +eX ke C: A, B,C ct}
=dim{AeX kye¥ +eX Bkoe¥ +eXkae¥ C: A, B,C c €}
= dim{e X AeX + B+ koe¥ CeVky': A, B,C €t}
The space in the last line equals € + Ad(e=%)(€) + Ad(ks) (Ad(eY)(¥)) = U_x + Ad(k2)Uy. O

In order to apply the condition (3.1), we will consider convenient symmetrized root vectors and the spaces Vy
generated by them.

Lemma 3.8. Let Z€a. ThenUz =¢+V, =U_4.

Proof. Clearly V; = V_;. We show that V; C Uz and therefore that £t + V; C Ugz: let a be a root such that
a(Z) # 0. Note that [Z, X,] = a(Z) X, and [Z,0(X,)] = —a(Z) (X,). Let U = X, + 6(X,) € £. Now,

Ad(?)U = 22 (X, 1 0(X,)) = 2@ X, + e~ D g(X,,).

Therefore X, = (e*#) — e~ @)1 (=D U + Ad(e?) U) € £+ Ad(e?)(¢) = Uz. The vector 0X, is a root
vector for the root —a, so we also have X, € Uz.
It remains to show that Uz C £+ Vz. It suffices to show that Ad(e?)€ C €+ Vyz: for every a, Ad(e?) (X, +

0(X,)) = 2D X, + e~ g(X,) = 2D (X, 4 0(X,)) + S22 (X, — (X)) € €+ Vy. O

The following corollary is then straightforward:
Corollary 3.9. The measure mx,y is absolutely continuous if and only if there exists k € K such that

Corollary 3.10. The measure mxy is absolutely continuous if and only if there exists a dense open subset U C K
such that for every k € U

(1) Vi, x + Ad(k) Vip,.y = p for every wy, we € W,

(2) For every r < 2p, the matriz obtained by removing the first r rows and r columns of k is non-singular.
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Proof. First we note that condition (3.3) for some k is actually equivalent to the existence of a dense open subset
U C K such that (3.3) holds for every k € U. Indeed, since the equality (3.3) can be expressed in terms of nonzero
determinants, if it is satisfied for one value of k, it will be satisfied for every k in a dense open subset of K.

In addition, (3.3) is equivalent to the fact that a(e® K e¥') has non-empty interior which, in turn, implies that
a(e¥rX K e“2Y') has non-empty interior for any given wi, we € W and for every k € Uy, 1, where Uy, u, is open
and dense. Hence, for any given wq, we € W, there is a dense open set Uy, w, With Vi,,.x + Ad(k) Viy,.y = p. For
similar reasons, there exists a dense open subset of K such that the second condition is satisfied (the condition
being satisfied by the identity matrix). Given that a finite intersection of dense open sets is a dense open set, the
statement follows. O

Remark 3.11. Corollary 3.9 and the fact that V,,.x = Ad(w) Vx for w € W and X € a ( [4, Lemma 3.3]) imply
that in the proof of Theorem A one can assume that X has a configuration [s;u] with s; > s3 > ... > s, or a
configuration [s]~ with s1 > s3 > ... > s,_1. The same remark applies to the configuration of Y.

The following necessary criterion for the existence of the density will be very useful:
Corollary 3.12. If mx,y is absolutely continuous then |Vx|+ |Vy| > dimp = p?.
The following definition and results will be helpful in resolving the exceptional case indicated in (2.7).

Definition 3.13. Forn > 1, let Z(n) be the group formed by the matrices of the form

cosf; —sinby
sin 64 cos 01

cosf, —sind,
sin 6, cos 6,

where the last block is replaced by 1 is n is odd.

Remark 3.14. Note that dim Z(n) < n/2 and that each element in Z(n) has a square root in Z(n).

Lemma 3.15. Consider n > 2 and k € SO(n). Then there exists A € SO(n) such that A~' kA € Z(n).

Proof. Consult for example [2]. Recall that the eigenvalues of k are e*%% 6; € R. O

A 0
0 A

A0 | _[A O B 0 cC 0
0 A, | |0 A 0 B! 0o C
with A, C € SO(p) and B € Z(p).

Proof. According to Lemma 3.15, there exists a matrix A € SO(p) such that B’ = A=' A; A;' A € Z(p). Pick
B € Z(p) such that B2 = B’ and let C = B~1 A=' A;. Then ABC = A; and

AB'C=AB Y (BYA ' A) = A(BY) 1A 4
—AB)PA T A = AATT A AP AT AT AL = Ay

which proves the lemma. O

Corollary 3.16. Every matriz [ } € SO(p) x SO(p) can be written in the following format

B v
Remark 3.17. The matrices { 0 BO—1 ] in the last corollary can be written as Hz[p:/f] ktZZ . for an appropriate
2i—1,24

choice of t;’s.

In the proof of the necessity of the eligibility condition, we will use the following result stated in [5, Step 1, page
1767]. Let the Cartan decomposition of SL(N,F) be written as g = k1e*9k,.
T N—s
Lemma 3.18. Let U = diag([ug, - . . ,u0,u1, ..., un—r] and V = diag([vo, . .., v0,v1,...,vs]. wheres+1<r <N,
s> 1, and the u;’s and v;’s are arbitrary. Then each element of the diagonal of a(eV SU(N,F)e") has at least
r — s entries equal to ug + vg.

We will use Lemma 3.18 with N = p + ¢ in the proofs of Proposition 4.5 and Theorem 6.7.

In the proof of Theorem A we will need the following technical lemma from [6]:

Lemma 3.19.
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(1) For the root vectors Z{"j and Y., we have

Q57
Ad(e! V0T (Y, 1) = cos(4t) Vi, + 2 sin(dt) (A — Aj),
Ad(e! ZiiH0ZID (7, 1) = cos(dt) Zi; + 2 sin(4t) (A; + A;).
2) The operators Ad(e (Y5 +0(Yi1)) and Ad(et (25, +0(Z5;) applied to the other symmetrized root vectors do
(2) i pp y

not produce any components in a.

In the proof of the existence of the density for the pairs X[4],Y[2,2]” and X[5],Y[3;2] without predecessors,
we will need the following elementary lemma. Recall that Z;; = %(le,l - 9(Z,j’l)) €p.

Lemma 3.20. Let 1 <i<j<pandl1l <k <l<p. We have

0 it {i,j}n{k,1} =0,
2 Yin(i) a(iny A=K, j £
+ + _ min(j,l),max(j,l) y J )
1255+ 0Zi5), 2l = 2 Yinin(i,ky,max(iky i @ # K, j =1,
—2Vi, it j =k,

Proof. We apply the well known fact that [g,,85] C 8,45 When a+ 3 is a root and [g,,, g5] = 0 otherwise. For the
computation of exact coefficients in the formulas, we use Table 1. |

4. NECESSITY OF THE ELIGIBILITY CONDITION

Proposition 4.1. If X = X[s;u] and Y =Y[t;v] € a with u < 1 and v <1 are such that maxs + maxt > 2p— 2
then Vx| + [Vy| < p*.

Proof. Assume that X = X[s;u] and Y = Y[t;v] € at. Without loss of generality, assume that maxs > maxt.
We then have maxs = p and maxt > p — 1. The only possible pairs are

(4.1) X|[p],Y[p—1,1] and the relative pair X'[p]~,Y'[1,p — 1]~

By Remark 3.11 we do not need to consider the configuration [1,p — 1]. We have |[Vx| = p(p;l) and [Vyp—1,1]] =

@ +p—1. We apply Lemma 3.3 and we find by examination that |Vx|+ |[Vy| < p? — 1 in all cases. O

Corollary 4.2. Let p > 2. Consider a pair X = X[s;u] and Y = Y[t;0] with u < 1 and v < 1. Then
Vx| + [Vy| > p? if and only if

(4.2) max(s) + max(t) < 2p— 2.

Proof. By Proposition 4 only the sufficiency of condition (4.2) needs to be proven. Suppose max(s)+max(t) < 2p—2
and that maxs > maxt. If maxs = p then |[Vx| =p(p—1)/2 and maxt < p—2 implies |[Vy'| > p(p—1)/2+2(p—2).
If both maxs < p —1 and maxt < p—1then |[Vx| >p(p—1)/2+p—1and |[Vy| >p(p—1)/2+p — 1. In both
cases, the result follows. O

Definition 4.3. We will call exceptional the set of configurations listed in (4.1) and denote it by &.

Proposition 4.4. Let X, Y € a be such that Dx = diag[b,b,c,c] with b > ¢ > 0 and Dy = diag[a, a, a, a] with
a>0. Then 55)( *5Ey has no density.

Proof. According to Corollary 3.16, we can write

A 0 c 0
X Y o X t1 to Y
Ke*Ke' K =Ke {O A}kZﬁszQ{O C]e K

0O R 0 O
-R 0 0 O
— X t1 to Y — X 1.m1 T2 t1 to Y
=Ke* exp( o 0 0 R )kzﬁz kZ;A e K=Ke kaz kyzt; lfzi2 k2;4€ K
0 0 —-R O
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(here Zi"y, Z3 4, Y1's, Y, are exactly as in Table 1). We used the fact that e and ] commute, the Cartan

0 C
. A 0 0 R ci 0 L A
decomposition A = [ 0 Ay ] ex ([ R 0 ) [ 0 O } (R = diag[r1,re], Ai, C; € SO(2)), and the facts
A0 0 O ci 0 0 O
0 A 0 O 0 Cy 0 O
X 2 2 : t pto Y
that e, 0 0 A 0 commute and 0 0 ¢ 0 commutes with k zt k Zt and with e’ .

0 0 0 A 0 0 0 Co
Now it is easy to see by considering the proof of Proposition 3.5(ii) that for these particular X and Y, the
condition Vx + Ad(k) Vy = p must be satisfied by k of the form ko = k', k72, k', k™. . On the other hand,
1,3 2,4

, 2y 2
Vv =(Z;;, i < j)and Ad(ko)(Z; ;), i < j, can only produce diagonal elements which satisfy H1 + Hs = Ha + Hy
as can be checked by Lemma 3.19 and using the fact that Ad(ko) = Ad(k} ) Ad(kj% ) Ad(k7, ) Ad(K2, ).
1,3 2,4 1,2 3,4

Consequently, a ¢ Vx + Ad(ko) Vy and the density cannot exist. a
Proposition 4.5. If X and Y are not eligible then the density does not exists.

Proof. Let the configuration of X be [s;u] or [s]” and the configuration of Y be [t;v] or [t]”. Proposition 4.1,
Proposition 4.4 and Corollary 3.6 imply the non-existence of density when X and Y are not eligible and u < 1 and
v <1.

Suppose then that u > 2 or v > 2 and max(s,2u) + max(t,2v) > 2p and consider the matrices a(e® keY),
k € SO(p) x SO(p). Using (5) of Lemma 3.3 and Lemma 3.4, we may assume that the diagonal entries of Dx and
Dy are non-negative. Applying Remark 2.1, we have

GST XS ESO(p-‘rq) GST Ys
—_—N— —— —
a(eX ke¥)=a((STeXS) (STkS) (STeY S))
where a(g) is the diagonal matrix with the singular values of g on the diagonal, ordered decreasingly (see the
explanation before Lemma 3.18).

If wu+v > p then therearer —s=r+ (N —s) = N =2u+2v—2p =2 (u+ v — p) repetitions of 0+0 =0
in coefficients of a(eXke¥’). Therefore 0 occurs at least u + v — p > 0 times as a diagonal entry of Dp for every
H € a(eX K e¥) which implies that a(eX K e¥') has empty interior. If 2u + max(t) > 2p denote ¢t = max(t). Let
Y: # 0 be repeated t times in Dy (or, if t = ¢, and Y = Y[t|~, we have ¢ — 1 times Y, and once —Y; in Dy).
Then there are 7 — s =7 + (N —s) — N = 2u +t — 2p repetitions of Y; + 0 in coefficients of a(eXkeY). Therefore

Y; occurs at least 2u +t — 2p > 0 times as a diagonal entry of Dy for every H € a(eX K e¥') which implies that
a(e® K e¥') has empty interior. O

5. SUFFICIENCY OF THE ELIGIBILITY CONDITION
5.1. Case u <1 and v < 1.

Remark 5.1. In our proof, the case u < 1 and v < 1 is equivalent to the case u = v = 0. Indeed, for H € a¥, if
the sole diagonal entry 0 in Dy is replaced by a positive entry different from the existing diagonal entries of Dy,
then Vg is unchanged. We will therefore assume in this section that w = 0 and v = 0.

Definition 5.2. Let s = (s1,82...,5m) and t = (t1,t2,...,t,) be two partitions of p (>, si =p=>_,t;). We
will say that s is finer than t if the t;’s are sums of disjoint subsets of the s;’s (for example, s = [3,2,2,1,1,1] is
finer than t = [5,3,2] = [34+ 2,2+ 1,1+ 1]).

Remark 5.3. If X = X[s] and Y = Y[t] and s is finer than t then V3 C Vx.

In the following lemma, we reduce in a significant way the number of elements for which we must prove the
existence of the density.

Lemma 5.4. For p > 5, it is sufficient to prove the existence of the density in the following cases:
S1: X[p,Y[p—k, k] forp—k>k>2
Sa: X[p|=,Y[p—k, k| forp—k>k>2
Ss: X[1,p—1]",Y[p—1,1]
Sy X[p—1,1,Y[p—1,1].
For p = 4 the same is true provided the case Sy is replaced by the cases X[4],Y[2,1,1] and X[3,1],Y[2,2].

Proof. Suppose p > 5. Let us call Aj the configurations of the form [s] and A; all the others, i.e. the configurations
of the form [s]~
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(a) We first observe that if the density exists for S; then it follows that it exists for all pairs {X,Y} such
that X, Y € Ag, except when X or Y have configurations [p] or [p — 1,1]. This comes from the fact that
all these X, Y have structures that are finer and, consequently, the corresponding Vx and V3 are larger.
Thus, existence of the density in the cases S; together with Sy will imply the existence of the density in
all the cases when X, Y € Ay, except when {X,Y} € £.

(b) By switching to relatives and changing the order of X and Y, we see that it implies the existence of the
density in all the cases when X, Y € A, except when {X,Y} € €.

(¢) It remains to show that the cases S and Ss imply the existence of the density in all the cases when
X € Ay and Y € Ay, except when {X,Y} € £. Note first that if X = [s]” then either [s]” = [p]” or
Vx: C Vx with X' = X'[1,p — 1]~. In the first case, we observe that the case Sy implies the cases X [p]~
and Y € Ao\ {[p],[p — 1, 1]} for the same reason as in (a). The only cases that remain with Y [p — 1,1] are
covered by S3. Finally, switching to relatives, we get the pairs X € Ay, Y [p] which are not in £.

We illustrate the proof of the Lemma in the case p = 5.

—
w

4.1 [5] [
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|
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=
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LRSS R &= ===

o P S S S A I S KA B
P
|

In the above table, 4/ indicates that the pair is eligible, X indicates that the pair is not eligible and therefore
that the density does not exist (the cases identified in (4.1)) and the S;’s correspond to the notation above (the
pair is eligible where the S;’s appear). We use the reduction from Remark 3.11. O

Theorem 5.5. Let p > 2 and suppose that X = X[s;u] or [s]|” and Y = Y[t;v] or [t]|” are such that w <1 and
v < 1. If the pair {X,Y} does not belong to the set €U {[4],[2,2]} U{[4]~,[2,2]"} then the density exists.

Proof. The proof proceeds by induction similarly as in [6], but with a different “asymmetric” technique of executing
Steps 2 and 3. Also, for small values of p the proofs must be led separately, due the lack of available good
predecessors. With some exceptions in the starting phase of the induction, and in the case S3 of the Lemma 5.4,
the elements X and Y will be in a+ and their “usual” predecessors will be obtained by skipping the first diagonal
terms of Dx and Dy.

The only case of existence of the density for p = 2 is for regular X[1,1] and Y[1, 1] (according to (4.1), only the
pair X[1,1],Y[1,1] of two regular elements verifies |Vx| + [Vy| > p?).

For p = 3, we have four possible configurations of nonzero singular elements: [2,1], [3], [1,2]~, [3]~

All exceptional cases listed in (4.1) appear and only three pairs of singular configurations, namely (X|[2,1],
Y[2,1]), (X[2,1], Y[1,2]7) and (X[1,2]~, Y[1,2]7), verify [Vx|+ |[Vy| > p®. Given that the pairs (X[2,1],Y[2,1])
and (X1,2]7,Y]1,2]7) are relatives, we only have to check the cases (X[2,1],Y[2,1]) and (X[2,1],Y]1,2]7).

In the case X[2,1], Y[2,1], we write Dx = diag]a, a, b], Dy = diag]c, ¢, d] and the predecessors Dx, = diag[a, b],
Dy = diag]c, d], obtained by skipping the first coordinates, are regular. In the case X[2,1], Y[1,2]~ we consider
Dx = diag[a,a,b], Dw -y = diag[—d, c,d] and only now go to regular predecessors Dx/ = diag[a,b], D(y.y)y =
diag[c, d]. The general proof given below applies in these cases.

When p = 4, by Lemma 5.4, we must show the existence of the density for:

(1) X[4],Y[2,1,1] and X[2,2],Y[3,1],

(2) X[4]7,Y][2,2] or equivalently the relative pair X[4],Y[2,2]~
(3) X[1,3]",Y[3,1],

(4) X[3,1],[3, 1]

In the cases (1), (3) and (4), the usual predecessors have density when p = 3. The general proof given below
applies in these cases.
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For the case (2), observe that when p = 3, the configuration X’[3] never gives the existence of density, when
Y’ is singular. That is why the second case X[4],Y[2, 2]~ has no good predecessors and this case must be proved
separately. We will do it after the general proof.

Starting from p = 5, the general proof by induction applies, the exceptions due to small values of p being
taken care of. We present this proof now.

- = |
Step 1. Let Y € at be such that Dy = diag[a,...,a,b,...,b] and let its predecessor Y’ be such that Dy =
p—k—1 k

diagfa, ..., a,b,...,b]. The space Vy is generated by completing a basis of V3~ with
Ny ={Y1pri1,-- -, Y1p, Z12,. .., Z1p}.

We choose the predecessor X’ of X in the same manner, except in the case S3, where we first write Dx =
diag[b,b,...,b,a,—b] where a > b > 0 and skip the first term b in Dx.

It is easy to see that the predecessors of X and Y are in the corresponding classes S; for p — 1, so with density,
except for X [5], Y[3, 2], due to the non-eligible case X [4],Y[2,2]. In this last case we arrange Dx = diag]a, a, a, a, a]
and D,y = diag[—b,b,b, ¢, —c] and go down to good predecessors X'[4], (wY)’[2,2]~. The proof described below
leads to the existence of the density.

By the induction hypothesis and considering Corollary 3.10, there exists an open dense subset D’ of SO(p —
1) x SO(p — 1) such that for all w’ € W’ and kg € D’,

(51) Vw’-X/ + Ad(ko)Vy/ = pl

and ko verifies condition (2) of Corollary 3.10.
We embed K/ = SO(p—1) x SO(p — 1) in SO(p) x SO(p) in the following manner:

1
/ ’r ko1 SO(p)
K sk = 1 S SO(p) , k/’071,k/’072 S SO(p — 1).
ko2
Hence, we have (identifying p’ with its natural embedding into p)
/ 0 B
(5.2) Vi=Vy.x + Ad(ko)Vy/ =p = BT 0
Oix1 | O1xp-n)

for any w' € W', where B’ = ], and the matrix B” is arbitrary (note that p’ is of

06-vx1 | Blymnyx(p-1)
dimension (p — 1)?). We must show that for some k € K, the space Vx + Ad(k) Vy = p.

Step 2. The element Y is always of the same form, so the next step of the proof is common for all the 4 cases.
Similarly as in [6], Step 2 of the proof of Theorem 4.8, case (i), we prove that for kg € D’ C SO(p—1) x SO(p—1)
the following property holds:

The space Ad(kg)span(Ny) is of dimension p + k — 1 and its elements can be written in the form

~ 48

0 aiq e ap—1
1
Tp—1—k 0
Ap+k—1
L Gp J
with a; € R arbitrary and 7; = 7;(a1,...,ap+k—1). We will not need to write explicitly the functions 7;. For the

sake of completeness, we give a proof of Step 2.
Step 2 comes from the fact that the action of Ad(ko) on the elements of Ny gives the linearly independent

matrices

0 | -85,

;1 0

0 | B,

s
L =2,...
051/71 0 ] ’Z Y 7p

(53) Ad(ko)yrl,l = |: :| y 1= p— k + 1, ey Dy Ad(kQ)ZLi = |:
where the «;’s are the columns of ko1 and the 3;’s are the columns of kg 2. Let us write o} for a column «; with

the first p — 1 — k entries omitted. In order to prove the statement of Step 2, we must show that the matrices
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obtained by replacing a; by o in (5.3) are still linearly independent. This is equivalent to the linear independence
of the matrices

0l]-8"17 . 0o]8f 71 . 007" .
(5.4) [o/— 51 } ,yi=1,...,p—k—1, {0 66 ] ,i=p—Fk,...,p—1, [o/- 0] i=p—Fk,...,p— 1.

The matrices in (5.4) are linearly independent given that the matrix ko was assumed to satisfy condition (2) of
Corollary 3.10.

Observe that contrary to [6], we have filled the zero margins of the matrix B’ asymetrically, which is why we
call this method “asymmetric”. The reason for doing this will be clear from the structure of the set Nx that we
study now.

Step 3. Let us write the set Nx in the four cases S;:

(1) Sli NX == {Zl,g, ey ZLP}
(2) SQZ NX == {Zl,g, ceey Zl,p—la 5/1,1,}
(3) Sg: NX = {ZLQ, ceey Zlypfl, Ylﬁpfl, Yl,p}
(4) S4: NX = {ZLQ, ey Zlyp, Ylyp}.

We will now use the elements of Nx in order to generate thw missing p — £ — 1 dimensions 7; in the margins of
B’. We use for this the vectors Z , ..., Z1 p—r available in all four cases for kK > 1. We proceed as follows:

If 74(1,0,...,0) = —1, the vector Z; o € Nx is unhelpful. We change X’ into X" by putting the sign — before
the second and the last term of X’. We obtain X” = w” - X’ such that Nx contains Y7 5 instead of Z; » and
w” € W' changes two signs of X’. This manipulation is justified by the fact that (5.1) holds for any w” € W’. We

repeat this procedure, if needed, whenever 7;(e;) = —1 and obtain, from elements of N,,.x and Ad(ko) (Ny),
i 0 al e ap—1 1°
azp—2
5.5
(5.5) N B
L ap J

for w - X with w € W and where the a;’s are arbitrary.
Step 4. Noting that we have at least one element of Nx that has not been used, either Y7 , or Z; ,, combining
(5.1) and (5.5), we have

(5.6) Vo i= Viex + Ad(ko)(Vy) =

where I//;,\; corresponds to the all of Vx without using the remaining Y3 , or Z; . To fix things, let us assume
that the unused element is Z; ,, the reasoning being similar if it is Y7 , instead.

The end of the proof is similar to the final step of the proof in [6]. Refer to Lemma 3.19 and note that for ¢ small,
Ad(e! (Z,+9 Z+a))(\7;_;() + Ad(ko)(Vy) = Vp. Indeed, the lemma shows that no new element is introduced and,
for t small, the dimension is unchanged. On the other hand, Vj is strictly included in Ad(e“Ziﬁe ZIj))((ZLp) U
‘//;\;) + Ad(ko)(Vy) since, still by Lemma 3.19, a new diagonal element is introduced. We conclude that for ¢ small
enough, Ad(e" %5t 20 ((Zy ) U Vi x) + Ad(ko)(Vy ) = p. Finally,

+

Vi-x + Ad(e_t(ziff’"g Zi) ko)(Vy) = p.

The case X|[2,2], Y[4]: This case is awkward since (X,Y") do not have eligible predecessors. We select X and
Y such that Dx = diag[a, a, b, —b] and Dy = diag|c, ¢, ¢, ¢] (assuming a, b, ¢ # 0 and a # b). Then Vi is generated
by the basis By composed of all the 6 vectors Z; ;, ¢ < j, while the basis Bx of Vx contains the vectors Y 3, Y7 4,
Y53, Y24, Y3 4 and all the vectors Z, ; except Z3 4. Note that |[Vx| = 10.

For a root vector Zi",’j denote Zz?,j = Z;rj + 9(Z;7rj) € t. Define Zy = ZF,Q + Z§,3 + Zf,4 + Z;4 € £. We denote

F, = Vx + Ad(e'?)Vy = Vy + et@dZo(14,),
E; =Vx + {v+1t[Zp,v]: veEVy}).
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We will write

ft = det(Bx, Ad(etZO)By)

where the elements of p are seen as column vectors in R”’. Analogously, we denote by e; the determinant constructed
in a similar way from the vectors of Bx and the vectors v+ t[Zy, v], v € By, belonging to E;. We write f; = e; +r¢
and we analyse now e; and r; in order to show that f; # 0 for some small nonzero t.

Using Lemma 3.20, we check that e; = ct® with ¢ = det(Bx, Z3 4, [Z0, Z1.2], - - -, [Z0, Z2.4]) # 0. The coefficient
of % in e; equals zero since det(Bx,[Zo, By]) = 0. On the other hand it is easy to see in a similar way that the
remainder r; in the analytic expansion f; = e; + r does not have terms in t" for n < 6. We conclude that f; # 0
for small nonzero t. ]

5.2. Case u > 2 or v > 2. This case is handled in much of the same way as the case u > 0 or v > 0 in [6]. A
notable difference is that the basis for induction is the previous case (u <1 and v < 1). For p = 3, we only need to
consider the pair X[1;2], Y[2, 1] which has regular predecessors. Similarly, for p = 4, we see that all eligible pairs
with 4 > 2 or v > 2 have eligible predecessors.

In the case p = 5, because of (2.7), there are eligible pairs with no eligible predecessors. It suffices to consider
the pair X[5], Y[3;2]. In order to show that the density exists in this case, we use the same technique as for the
case X[2,2]7, Y[4]. We take Zo = 2, + 2§, + 28, + 28, + ZE,. In order to prove that e, = ¢t with ¢ # 0,
we check using Lemma 3.20 that the 9 vectors [Zy, Z1 2], .. ., [Z0, Z3,5] produce the missing vectors Y7 o, Y1 3, Y2 3,
Y4 5 and the diagonal.

Starting from p = 6, the induction proof works. The fact that the roots «; defined by a;(X) = X; are absent
in the case SO(p, p) does not influence the proof (in [6] the roots a; were not used in Step 4 of the proof). These
two differences being overcome, the proof is sufficiently similar that it should not be repeated here.

6. APPLICATIONS

We now extend our results to the symmetric spaces of type C),, i.e. to the complex and quaternion cases.
Recall that SU(p,p) is the subgroup of SL(2p, C) such that ¢*I,,g9 = I,, while Sp(p,p) is the subgroup of
SL(2p,H) such that ¢*I,,9 = I,,. Their respective maximal compact subgroups are S(U(p) x U(p)) and
Sp(p) x Sp(p) = SU(p, H) x SU(p, H). Their subspaces p can be described as [ BE)* g
complex (respectively quaternionic) matrix of size p x p. The Cartan subalgebra a is chosen in the same way as
for so(p,p), with real entries in the diagonal.

] where B is an arbitrary

Remark 6.1. The following table is helpful in showing the differences and similarities between SO(p, p)/SO(p) x
SO(p), SU(p,p)/S(U(p) x U(p)) and Sp(p,p)/Sp(p) x Sp(p) (the “real”, “complex” and “quaternionic” cases).

SO(p,p)/SO(p)xSO(p) | SU(p,p)/S(U(p)xU(p)) | Sp(p,p)/SP(P)*xSP(P)
Root system D, Cp Cp

me, where 1 2 4

a(X)

= Xiin, 1< J
meq where 1 2 4
a(X)

me where 0 1 3
a(X)=2X;,
1=1,...,p

Dimension of p

p’ 2p?

4p2

Action of the

Weyl group on
Xea

Permutes  the
diagonal entries
of D(X) and
changes any
pair of signs

Permutes  the
diagonal entries
of D(X) and
changes any
sign

Permutes  the
diagonal entries
of D(X) and
changes any
sign

Theorem 6.2. Consider the symmetric spaces SU(p,p)/S(U(p) x U(p)) and Sp(p,p)/Sp(p) x Sp(p).

Let X =

X[s;u] and Y = Y[t;v] € a. Then the measure (52X * 55,, is absolutely continuous if and only if max(s,2u) +

max(t,2v) < 2p.

Proof. Let X, Y € a. Note that since
a(e™ S(U(p) x U(p))e") C a(e™ (Sp(p) x Sp(p))e"),
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if the density exists in the complex case, it also exists in the quaternionic case. On the other hand, given Lemma
3.18, one can reproduce Proposition 4.5 using F = C and F = H to show that the condition is necessary in the
complex and quaternionic cases.

However, the root structure is richer in the complex and quaternionic cases compared to the real cases. The
existence of the roots a(X) = 2 X}, makes the complex and quaternionic cases very similar to the case g > p.

It clearly suffices to prove the result in the complex case. The involution 6 is given by 6(X) = —X* and

—i K | B
the positive root vectors are generated by X, = bk k | L2hk | for the root a(H) = 2Hyg, by VT, =
—i B | i B '
Er,s * Es,r | Er,s + Es,r —+ _ Z.(Er,s + Es,r) | Z.(Er,s * Es,r) _
|: Er,s + Es,r | Er,s - Es,r :|, s, C |: i(ET,S - Es,r) | i(Er,s + Es,r) for the root a(H) = Hr — H, and by
By~ Eop | Bor = By i (Bro+ Bay) | i (Bra + Eay)
+ _ T, s,T s,T T8 + _ T8 s,T T8 s,T _
Z’rs |: E’r,s _ Es,')" | Es,')" _ ET,S :|; Z’I“,S,C |: — (ET75 — Esyr) | ’l:(EnS ¥ Esm) fOI“ the root Oé(H) H’r + Hs

(here the matrices E, ; are of size p X p).

Taking into account the fact that if the density exists in the real case, it also exists in the complex case, we
only have a few cases to verify. Given that changing any sign of a diagonal element of Dx, X € a, is a Weyl group
action, we can always assume that all entries of Dx are non-negative. The configuration [s]~ thus disappears.

We will need to show that the cases (X|[p],Y[p]), (X[p],Y[p — 1;1]) and (X[4],Y[2;2]) all have a density. We
will use the case p = 1 which is of rank 1 as the inductive step (there is nothing to prove for that case).

For the case X|[p], Y[p], p > 1, we proceed much as in [6]. We note here a few differences. If kg € S(U(p) x U(p))

1
with ko = Ko € S(U(p) x U(p)) then

ko 2

6.1)  Ad(ko) (Ziy) = [%} ,Ad<ko><zl,k,c)[ iaz_lliﬁé-l] k=1...p—1 and

J

ilo]’
Ad(hn) (1) = [
Given that
0 —ej-ll 5 0 'L'erl.ll s .
(6.2) Zl,j = |: e 0 :| aZLj,C = |: et 0 , J=2,...,D,

we want to show that the matrices in (6.1) together with those of (6.2) are linearly independent for a ko €
S(U(p — 1) x U(p — 1)) for which the equality (5.1) holds. Note that if ko1 = iIp—1, ko2 = —iI,—1 then the
matrices in (6.1) and (6.2) are linearly independent. Since the linear independence is based on a determinant being
nonzero, this implies that the set of matrices ko for which this is true is open and dense in S(U(p — 1) x U(p —1)).

ta | * ..k
We conclude that if N% = Nx\{X;} then span (N% + Vx/) + Ad(k{)Vy has the form | = | | where
* | x *

the *’s represent arbitrary complex numbers and a is an arbitrary real number.

We finish the proof as in the case SO(p, p) using the vector X;.

The case (X [p], Y[p— 1;1]) has eligible predecessors (X'[p—1],Y’[p—1]). We then have Nx = {Z1 %, Z1k.c, X1}
and Ny = {Z1x, Z1k,c, Y1,k Y1,5,c}- The rest follows easily.

Finally, the case (X[4],Y[2;2]) has predecessors (X'[3],Y’[2;1]) which are eligible. O

We will conclude this paper with two further applications.
*2 *2
Proposition 6.3. Let X and Y € a be such that (6EX) and (55,,) are absolutely continuous. Then 62X * (5EY
s absolutely continuous.
Proof. The proof is very similar to the one found in [6]. O
In previous papers, we have studied a related question: if X € a and X # 0, for which convolution powers [ is

the measure (52X) absolutely continuous? This problem is equivalent to the study of the absolute continuity of

convolution powers of uniform orbital measures 55 = mg * dg * mg for g ¢ K. It was proved in [5, Corollary 7]
that it is always the case for [ > r + 1, where r is the rank of the symmetric space G/K. It was also shown in [6]
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that r + 1 is optimal for this property for symmetric spaces of type A,, ([5, Corollary 18]) but this is not the case
for the symmetric spaces of type B, where r was shown to be sufficient in [6].

Proposition 6.4. If p =3 and Dx = diagla,a,al], a > 0, then (52X)3 is not absolutely continuous in
SO(p,p)/SO(p) x SO(p) while (52;( )4 is absolutely continuous.

Proof. Computing the derivative of the map T'(ki, ko, k3, ka) = k1 e™ koeX ks eX ky at (k1, ke, k3, ks) as in (3.2),
we obtain

ke ko (Ad(k; ) U_x +Ad(e®)Ux)eX kaky = k1 e™ ko (6 4+ Ad(ky 1) Vox + Ad(eX) Vx) eX kzeX ky.
The dimension of this space is at most [¢] + [V_x| + |Vx| = [¢| + 3+ 3 < [¢| + |[p| = |g| so the map cannot be

surjective.

On the other hand, X’ such Dx/ = diag[2 a, a, a] belongs to a(eX K eX) from what precedes (taking x = a) and
the pair (X', X') is eligible. From there, we conclude that a(e® K e*X K eX K eX) has nonempty interior. O
Proposition 6.5. If p = 4 and Dx = diagla,a,a,a], a > 0, then (55)()3 is not absolutely continuous in

SO(p,p)/SO(p) x SO(p) while ((55X)4 is absolutely continuous. Consequently, if X = X|[s;u] with u > 1 or
X = X[s]™ then ((5EX)4 is absolutely continuous.

Proof. We know that the elements of eX K eX have the form k, eZ k;, where D = diag|c, ¢, d, d], ¢ > d. From the
end of the proof of Proposition 4.4, we know that for all H € a(eX K eX K eX), Dy = diag[H,, Ho, H3, Hy] will
satisfy Hy + Hs = Ho + Hy. We conclude therefore that a(eX K eX K e¥) has empty interior. On the other hand,
since there exists Z € a(e® K eX) with Dz = diag|e, ¢, d, d] with ¢ > d > 0 and (Z, Z) forms an eligible pair, it
follows that a(e® K e® K e* K eX) has nonempty interior since it contains a(e? K e?). O

Proposition 6.6. Ifp > 5 and Dx = diag[a, . ..,al], a > 0, then (55)()3 is absolutely continuous in SO(p, p)/SO(p) x
SO(p). Consequently, if X = X|[s;u] withu > 1 or X = X[s]™ then (52,( )3 is absolutely continuous.

p—2
"
Proof. Note that for ¢ > 0 small enough, Z = a(e* ktZ"’l'l eX) € a(eX K eX) is such that Dy = diag[a, ..., a, z, 7]
with @ > > 0. Given that (Z,X) form an eligible pair and that a(e? K e¥) C a(eX K eX Ke¥), the result
follows. g

Theorem 6.7. On symmetric spaces SOo(p, p)/SO(p)xSO(p), (p = 4), SU(p,p)/S(U(p)xU(p)) and Sp(p,p)/Sp(p)x
Sp(p), p > 2, for every nonzero X € a, the measure (65)( )P is absolutely continuous. Moreover, p is the smallest
value for which this is true: if X has a configuration [1;p — 1] then the measure (52)( =1 s singular.

Proof. We used the three preceding propositions and [6, Theorem 5.3]. 0

7. CONCLUSION

With this paper and with [4, 6], we have now obtained sharp criteria on singular X and Y for the existence of
the density of 55)( *(5EY for the root systems of types A, By, Cp, D, and Eg. Thanks to [5, 6] and Theorem 6.7 of

the present paper, sharp criteria are now given for the [-th convolution powers (55)()[ to be absolutely continuous
for any X # 0, X € a. It is interesting to note that the eligibility criterion depends strongly on the geometry of the
root system. Consequently, a characterization of eligibilty that would be applicable for all Riemannian symmetric
spaces of non-compact type is unlikely to exist.
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