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Abstract. We show that representations of the Thompson group F' in the automorphisms
of a noncommutative probability space yield a large class of bilateral stationary noncom-
mutative Markov processes. As a partial converse, bilateral stationary Markov processes in
tensor dilation form yield representations of F'. As an application, and building on a result of
Kiimmerer, we canonically associate a representation of F' to a bilateral stationary Markov
process in classical probability.
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1 Introduction

The Thompson group F' was introduced by Richard Thompson in the 1960s and many of its un-
usual, interesting properties [6, 7] have been deeply studied over the past decades, in particular
due to the still open conjecture of its nonamenability. Recently Vaughan Jones provided a new
approach to the construction of (unitary) representations of the Thompson group F' which is mo-
tivated by the link between subfactor theory and conformal field theory (see [1, 4, 5, 12, 13, 14]).
Independently, another approach to the representation theory of the Thompson group F is
motivated by recent progress in the study of distributional invariance principles and symme-
tries in noncommutative probability (see [8, 16] and [17, Introduction]). More precisely, a close
relation between certain representations of the Thompson monoid F* and unilateral noncom-
mutative stationary Markov processes is established in [17]. The goal of the present paper is to
demonstrate that this connection appropriately extends to one between representations of the
Thompson group F' and bilateral stationary noncommutative Markov processes (in the sense of
Kiimmerer [18]). Throughout we will mainly focus on a conceptual framework that is relevant
in the operator algebraic reformulation of stationary Markov processes in classical probability
theory.

One of our main results is Theorem 3.9 which is about the construction of a local Markov
filtration and a bilateral stationary Markov process from a given representation of the Thompson
group F. Going beyond the framework of Markovianity, this construction is further deepened in
Theorem 3.13 and Corollary 3.14, to obtain rich triangular arrays of commuting squares. A main
result in the converse direction is Theorem 4.5, where we provide a canonical construction of
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a representation of the Thompson group F' from a given bilateral stationary noncommutative
Markov process in tensor dilation form. Finally, we apply this canonical construction to bilateral
stationary Markov processes in classical probability. We establish in Theorem 4.8 that, for
a given Markov transition operator, there exists a representation of the Thompson group F'
such that this Markov transition operator is the compression of a represented generator of the
Thompson group F'.

We keep the presentation of our results on the connection between representations of the
Thompson group F and Markovianity as close as possible to our treatment for the Thompson
monoid F* in [17]. Here we focus on the dynamical systems approach for noncommutative
stationary processes and deliberately omit reformulations in terms of noncommutative random
variables. In parts this is attributed to the fact that usually the noncommutative probability
space generated by a bilateral stationary Markov sequence of noncommutative random variables
turns out to be “too small” to accommodate a representation of the Thompson group F. This
is in contrast to the situation in [17], where unilateral stationary Markov sequences generate
a noncommutative probability space which is large enough to support a representation of the
Thompson monoid F*. Some of these conceptual differences are further discussed and illustrated
in the closing Section 4.4. Therein we constrain ourselves to the basics of the construction of
representations of the Thompson group F' from a given Markov transition operator and postpone
a more-in-depth structural discussion to the future.

Let us outline the content of this paper. Section 2 starts with providing definitions, notation
and some background results on the Thompson group F' (see Section 2.1). The basics of noncom-
mutative probability spaces and Markov maps are given in Section 2.2. We review in Section 2.3
the notion of commuting squares from subfactor theory, as it underlies the present concept of
Markovianity in noncommutative probability. Furthermore, we provide the notion of a local
Markov filtration which allows us to define Markovianity on the level of von Neumann subal-
gebras without any reference to noncommutative random variables. Finally, we review some
results on noncommutative stationary processes in Section 2.4. Here we will meet bilateral non-
commutative stationary Markov processes and Markov dilations in the sense of Kiimmerer [18]
as well as bilateral noncommutative stationary Bernoulli shifts.

We investigate in Section 3 how representations of the Thompson group F' in the auto-
morphisms of noncommutative probability spaces yield bilateral noncommutative stationary
Markov processes. Section 3.1 introduces the generating property of representations of F' in
Definition 3.1. This property ensures that the fixed point algebras of the represented generators
of F' form a tower which generates the noncommutative probability space, see Proposition 3.5.
This tower of fixed point algebras equips the noncommutative probability space with a filtration
which, using actions of the represented generators, can be further upgraded to become a local
Markov filtration. Section 3.2 considers certain noncommutative stationary processes which are
adapted to this local Markov filtration.

The closing Section 4 shows that representations of F' can be obtained from an important
class of bilateral stationary noncommutative Markov processes. To be more precise, in Sec-
tion 4.1 we provide elementary constructions of the Thompson group F' in the automorphisms
of a tensor product von Neumann algebra. This extends the representation of the Thompson
monoid FT obtained in [17] and also provides examples of bilateral noncommutative Markov
and Bernoulli shifts. We show in Section 4.2 that Markov processes in tensor dilation form give
rise to representations of F. Finally, in Section 4.3 we use a result of Kiimmerer to show that,
given a bilateral stationary Markov process in the classical case, we can obtain representations
of F' such that the associated transition operator is the compression of a represented generator
of F. We provide more details to further motivate the construction of these representations
in Section 4.4, also pointing out differences between the unilateral and bilateral cases in the
process.
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2 Preliminaries

2.1 The Thompson group F'

The Thompson group F', originally introduced by Richard Thompson in 1965 as a certain group
of piece-wise linear homeomorphisms on the interval [0, 1], is known to have the infinite presen-
tation

F :=1{90,91,92,--- | 9x9¢ = get19x for 0 < k < £ < o0).

We note that we work throughout with generators g; which correspond to the inverses of the
generators usually used in the literature (e.g., [3]). Let e € F' denote the neutral element. As it
is well-known, F' is finitely generated with F' = (go, g1). Furthermore, as shown for example in
[3, Theorem 1.3.7], an element e # g € F has the unique normal form

bo —br ak

9=00 " 9 9" 9" (2.1)
where ag,...,ar,bg,...,b; € Ng, k> 0 and

(1) exactly one of a; and by is non-zero,

(1) if a; # 0 and b; # 0, then a;41 # 0 or b1 # 0.

As the defining relations of this presentation of F' involve no inverse generators, one can associate
to it the monoid

F* ={g90,01,92,--- | grg¢e = Go19x for 0 <k < € < 00)™, (2.2)

referred to as the Thompson monoid F*. We remark that, alternatively, the generators of this
monoid can be obtained as morphisms (in the inductive limit) of the category of finite binary
forests, see for example [3, 13].

Definition 2.1. Let m,n € Ny with m < n be fixed. The (m,n)-partial shift shy, ,, is the group
homomorphism on F' defined by

m if k=0,
Shm,n(gk) — 9 .
Inir fk>1.

We remark that the map sh,, , preserves all defining relations of F' and is thus well-defined
as a group homomorphism.

Lemma 2.2. The group homomorphisms shy, , on F' are injective for all m,n € Ny.

Proof. It suffices to show that sh,, ,,(g) = e implies g = e. Let g € F have the (unique) normal
form as stated in (2.1). Thus, by the definition of the partial shifts,

b

- —b
Shinn(9) = G * Gy Tk Iy -

Thus shy, ,(g) = e if and only if gZ’;k cee g0 = gz’fHC .- gbo. Since the elements on both sides
of the last equation are in normal form, its uniqueness implies a; = b; for all ¢. But this entails

g:€~ .
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2.2 Noncommutative probability spaces and Markov maps

Throughout, a noncommutative probability space (M, 1)) consists of a von Neumann algebra M
and a faithful normal state ) on M. The identity of M will be denoted by 1, or simply by 1
when the context is clear. Throughout, \/;,.; M; denotes the von Neumann algebra generated
by the family of von Neumann algebras {M;};e; C M for I C Z. If M is abelian and acts on
a separable Hilbert space, then (M, 1)) is isomorphic to (LOO(Q, ), fQ . d,u) for some standard
probability space (€2, 3, u).

Definition 2.3. An endomorphism « of a noncommutative probability space (M,v) is a *-
homomorphism on M satisfying the following additional properties:

(i) ¥ o a =1 (stationarity),

(7i) « and the modular automorphism group af’ commute for all ¢ € R (modularity).

The set of endomorphisms of (M, 1) is denoted by End(M, ). We note that an endomorphism
of (M, 1)) is automatically injective. In this paper, we will chiefly work with the automorphisms
of (M, 1)) denoted by Aut(M, ).

Note that o € End(M, 1) automatically satisfies
a(lypy) =1um (unitality).
Indeed, the *-homomorphism property and stationarity of « entails

P((@(1p) = Tm)" ((1p) — Tm)) = 0.
Now the faithfulness of 1) ensures a(1prq) — Ipq = 0.

Definition 2.4. Let (M, 1) and (N, ¢) be two noncommutative probability spaces. A linear
map T: M — N is called a (¢, ¢)-Markov map if the following conditions are satisfied:

(i) T is completely positive,
(74) T is unital,
(iii) poT =,
(iv) Tool =of oT, forall t € R.

Here 0¥ and ¥ denote the modular automorphism groups of (M, ) and (N, ¢), respectively.
If (M, ) = (N, ), we say that T is a ¥-Markov map on M. Conditions (i) to (i) imply that
a Markov map is automatically normal. The condition (iv) is equivalent to the condition that
a unique Markov map T%: (N, ¢) — (M, ) exists such that

V(T (y)z) = p(yT(z)), reM, yeN.

The Markov map T™ is called the adjoint of T and T is called self-adjoint if T = T*. We note
that condition (iv) is automatically satisfied whenever 1) and ¢ are tracial, in particular for
abelian von Neumann algebras M and A. Furthermore, we note that any 7' € End(M, ) is
automatically a ¢-Markov map and, in particular, any 7" € Aut(M, ) is a ¢»-Markov map with
adjoint T* = T—1.

We recall for the convenience of the reader the definition of conditional expectations in the
present framework of noncommutative probability spaces.

Definition 2.5. Let (M, ) be a noncommutative probability space, and N be a von Neumann
subalgebra of M. A linear map E: M — N is called a conditional expectation if it satisfies the
following conditions:
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(i) E(x)=x forall z € N,
(1) ||E(x)| < ||z|| for all x € M,
(tit) Yo E =1p.
Such a conditional expectation exists if and only if A/ is globally invariant under the modular
automorphism group of (M, 1)) (see [23, 24, 25]). The von Neumann subalgebra N is called
1p-conditioned if this condition is satisfied. Note that such a conditional expectation is auto-

matically normal and uniquely determined by . In particular, a conditional expectation is
a Markov map and satisfies the module property F(axb) = aE(x)b for a,b € N and z € M.

2.3 Noncommutative independence and Markovianity

We recall some equivalent properties as they serve to define commuting squares in subfactor
theory (see for example [10, 15, 22]) and as they are familiar from conditional independence in
classical probability.

Proposition 2.6. Let My, M1, My be i-conditioned von Neumann subalgebras of the proba-
bility space (M, 1) such that My C (M1 N Mys). Then the following are equivalent:

(1) Emy(zy) = Epmy(x)Epm, (y) for all z € My and y € Ma,
(11) EnxyEmy = Epmg,
(iii) En, (M2) = Mo,
(iv) Eamy,Emy = EpyEn, and My N Mo = M.

In particular, it holds that Mgy = My N Ma if one and thus all of these four assertions are
satisfied.

Proof. The case of tracial ¢ is proved in [10, Proposition 4.2.1]. The non-tracial case follows
from this, after some minor modifications of the arguments therein. |

Definition 2.7. The inclusions

My € M
U U
Mo C My

as given in Proposition 2.6 are said to form a commuting square (of von Neumann algebras) if
one (and thus all) of the equivalent conditions (i) to (iv) are satisfied in Proposition 2.6.

Notation 2.8. We write I < J for two subsets I,J C Z ifi < j foralli € I and j € J. The
cardinality of I is denoted by |I|. For N € Z, we denote by I + N the shifted set {i+ N |i € I'}.
Finally, Z(Z) denotes the set of all “intervals” of Z, i.e., sets of the form [m,n] := {m,m +
1,...,n}, [my00) :={m,m+1,...} or (—oo,m]:={...,m —1,m} for —oo <m <n < co.

We next address the basic notions of Markovianity in noncommutative probability. Com-
monly, Markovianity is understood as a property of random variables relative to a filtration
of the underlying probability space. Our investigations from the viewpoint of distributional
invariance principles reveal that the phenomenon of “Markovianity” emerges without reference
to any stochastic process already on the level of a family of von Neumann subalgebras, indexed
by the partially ordered set of all “intervals” Z(Z). As commonly the index set of a filtration is
understood to be totally ordered [27], we refer to such families with partially ordered index sets
as “local filtrations”.
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Definition 2.9. A family of ¢)-conditioned von Neumann subalgebras M = {M}c7(z) of the
probability space (M, 1)) is called a local filtration (of (M, )) if

ICcJ = M;CcM; (isotony).

The isotony property ensures that one has the inclusions

M ¢ M
U U
Mg C Mjy

for I, J, K € Z(Z) with K C (I NJ). Finally, let No = {N7}1cz(z) be another local filtration of
(M, ). Then N, is said to be coarser than M, if N C My for all I € Z(Z) and we denote
this by N < M,. Occasionally we will address N, also as a local subfiltration of M,.

Definition 2.10. Let Mo = {Mj}c7(z) be a local filtration of (M,9). M, is said to be
Markovian if the inclusions

M(,ooyn] C M
U U
Mpn € Mpo)

form a commuting square for each n € Z.

Cast as commuting squares, Markovianity of the local filtration M, has many equivalent
formulations, see Proposition 2.6. In particular, it holds that

EMm_womEMpp oy = EM, forall n € Z.

Here Epq, denotes the 1)-preserving normal conditional expectation from M onto M;.

2.4 Noncommutative stationary processes and dilations

We introduce bilateral noncommutative stationary processes, as they underlie the approach to
distributional invariance principles in [9, 16]. Furthermore, we present dilations of Markov maps
using Kiimmerer’s approach to noncommutative stationary Markov processes [18]. The existence
of such dilations is actually equivalent to the factoralizability of Markov maps (see [2, 11]).

Definition 2.11. A bilateral stationary process (M, 1, a, Ap) consists of a probability space
(M, ), a t-conditioned subalgebra Ay C M, and an automorphism « € Aut(M,v). The

sequence

(tn)nez: (Ao, o) — (M, ), Ly = "4, = a"1p,

is called the sequence of random wvariables associated to (M, 1, a, Ag). Here 1)y denotes the
restriction of ¢ from M to Ag and g denotes the inclusion map of Ay in M.
The stationary process (M, ¥, a, Ag) is called minimal if

\/ a'(Ag) = M.
i€z

Definition 2.12. The (not necessarily minimal) stationary process (M, 1, a, Ap) is called a (bi-
lateral noncommutative) stationary Markov process if its canonical local filtration

{AI - \/ ai(Ao)}zez(Z)

il
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is Markovian. If this process is minimal, then the endomorphism « is also called a Markov shift
with generator 4. Furthermore, the associated 1yp-Markov map 1" = (jatg on Ag is called the
transition operator of the stationary Markov process. Here ¢y denotes the inclusion map of Ay
in M, and g is the restriction of ¢ to Aj.

The next lemma gives a simplified condition to check that a bilateral stationary process is
a Markov process.

Lemma 2.13. Let (M,¥,a, Ag) be a bilateral stationary process with canonical local filtration
{Ar:=Vier o' (Ao)trez(z). Suppose

P 6,01 P0,00) = Plo,o)»

where Pr denotes the -preserving normal conditional expectation from M onto A;. Then
{AI}IGI(Z) is a local Markov filtration and (M, v, «, Ag) is a bilateral stationary Markov process.

Proof. For all k € Z and I € Z(Z), we have o*P; = Py, a¥ (see [18, Remark 2.1.4]). Hence,
for each n € Z,

P(—oo,O]P[O,oo) = P[O,O] <~ anP(_OO7O]P[O7OO)a_n = OznP[070]a_n
— P(foo,n]P[n,oo) = P[n,n}7

which is the required Markovianity for the local filtration {As};cz(z)- [

Definition 2.14 ([18, Definition 2.1.1]). Let (A, ¢) be a probability space. A p-Markov map T’
on A is said to admit a (bilateral state-preserving) dilation if there exists a probability space
(M, 1)), an automorphism a € Aut(M, ) and a (¢, )-Markov map ¢p: A — M such that

T = 15 for all n € Ny.

Such a dilation of T is denoted by the quadruple (M,v, , o) and is said to be minimal if
M =V, ez a"to(A). (M,¥,a,19) is called a dilation of first order if the equality T' = ioug
alone holds.

Actually it follows from the case n = 0 that the (¢,1)-Markov map ¢y is a random vari-
able from (A, ¢) to (M, 1)) such that toe is the ¢-preserving conditional expectation from M
onto ¢p(A).

Definition 2.15 ([18, Definition 2.2.4]). The dilation (M, v, «, 1p) of the p-Markov map T on A
(as introduced in Definition 2.14) is said to be a (bilateral state-preserving) Markov dilation if
the local filtration {A; :=\/,,c; a”LO(A)}IEI(Z) is Markovian.

Remark 2.16. A dilation of a p-Markov map T on A may not be a Markov dilation. This is
discussed in [21, Section 3], where it is shown that Varilly has constructed a dilation in [26] which
is not a Markov dilation. We are grateful to B. Kiimmerer for bringing this to our attention [20)].
Note that this does not contradict the result that the existence of a dilation and the existence
of a Markov dilation are equivalent (see [11, Theorem 4.4] or [17, Theorem 2.6.8]).

Definition 2.17 ([18, Definition 4.1.3]). Let (A, ) be a probability space and T" be a p-Markov
map on A. A dilation of first order (M, v, a, 1g) of T is called a tensor dilation if the conditional
expectation ¢of: M — 19(A) is of tensor type, that is, there exists a von Neumann subalgebra C
of M with faithful normal state x such that M = A® C and (vi)(a ® z) = x(x)(a ® 1¢) for
allae A, z €C.
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Let us next relate the above bilateral notions of dilations and stationary processes. It is
immediate that a dilation (M, ), a, tp) of the p-Markov map T on A gives rise to the stationary
process (M, 1, a,19(A)). Furthermore, this stationary process is Markovian if and only if the
dilation is a Markov dilation, as evident from the definitions. Conversely, a stationary Markov
process yields a dilation (and thus a Markov dilation) as it was shown by Kiimmerer, stated
below for the convenience of the reader.

Proposition 2.18 ([18, Proposition 2.2.7]). Let (M, v, a, Ag) be a bilateral noncommutative
stationary Markov process and T = 1oy be the corresponding transition operator where 1y is
the inclusion map of Agy into M. Then (M,v¥,a, 1) is a dilation of T. In other words, the
following diagram commutes for all n € Ny:

(Ao, o) —— (Ao, %)

[

(M771Z)) L (M7¢)
Here 1g denotes the restriction of ¥ to Ag.

We close this section by providing a noncommutative notion of operator-valued Bernoulli
shifts. The definition of such shifts stems from investigations of Kiimmerer on the structure of
noncommutative Markov processes in [18], and such shifts can also be seen to emerge from the
noncommutative extended de Finetti theorem in [16].

In the following, M? := {x € M | B(x) = z} denotes the fixed point algebra of 8 €
Aut(M, ). Note that MP is automatically a 1-conditioned von Neumann subalgebra.

Definition 2.19. The minimal stationary process (M., 3, By) with canonical local filtration
{Br =V, ’88(80)}[61(2) is called a bilateral noncommutative Bernoulli shift with generator By

if MP c By and

By ¢ M
U U
./Vlﬂ C By

forms a commuting square for any I,.J € Z(Z) with INJ = &.

It is easy to see that a noncommutative Bernoulli shift (M, ), 8, By) is a minimal stationary
Markov process where the corresponding transition operator (j3¢o is a conditional expectation
(onto M#, the fixed point algebra of 3). Here 1y denotes the inclusion map of By into M.

3 Markovianity from representations of F

We show that bilateral stationary Markov processes can be obtained from representations of the
Thompson group F' in the automorphisms of a noncommutative probability space. Most of the
results in this section follow closely those of [17, Section 4], suitably adapted to the bilateral
case.

Let us fix some notation, as it will be used throughout this section. We assume that the
probability space (M, ) is equipped with the representation p: F' — Aut(M,). For brevity
of notion, especially in proofs, the represented generators of F' are also denoted by

oy 1= p(gn) € Aut(M, ),
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with fixed point algebras given by M = {x € M | a(z) = z}, for 0 < n < co. Of course,
Mo = MO Furthermore, the intersections of fixed point algebras

M, = ﬂ Mk

k>n+1

give the tower of von Neumann subalgebras

M) C My C My C My C oo C Moo=\ My M.

n>0

From the viewpoint of noncommutative probability theory, this tower provides a filtration of the
noncommutative probability space (M, ). The canonical local filtration of a stationary process
(M, 1, o, Ag) will be seen to be a local subfiltration of a local Markov filtration whenever the
1-conditioned von Neumann subalgebra Ag is well-localized, to be more precise: contained in
the intersection of fixed point algebras Mjy. It is worthwhile to emphasize that, depending
on the choice of the generator Ay, the canonical local filtration of this stationary process may
not be Markovian. Section 3.2 investigates in detail conditions under which the canonical local
filtration of a stationary process (M, ¥, ap, Ag) is Markovian.

3.1 Representations with a generating property

An immediate consequence of the relations between generators of the Thompson group F' is the
adaptedness of the endomorphism «g to the tower of (intersected) fixed point algebras:

ap(My) C Myt for all n € Np.

To see this, note that if x € M,, and k > n + 2, then ayap(z) = apar—1(z) = apx. On the
other hand, if € M,, and k > n, then aay'(z) = ay aki1(z) = ay*(x). This gives that
ao_l(/\/ln) C M, _; for n > 1. Hence, actually ap(M,,) = M4 for all n € Ng. We also note
that ag ' (Mg) C Mo.

Thus, generalizing terminology from classical probability, the random variables

Lo::Id‘MO: Mo — Mo C M,
1= 040|M0: My — My C M,
o 04(2)|Mo¢ My — My C M,

Ln ::O‘m/\/lo: My —> M, Cc M

are adapted to the filtration My C My C My C -+, and qg is the time evolution of the
stationary process (M, ¥, ap, Mp). An immediate question is whether a representation of the
Thompson group F’ restricts to the von Neumann subalgebra M.

Definition 3.1. The representation p: F' — Aut(M, ) is said to have the generating property
if Moo =M.

As shown in Proposition 3.5 below, this generating property entails that each intersected
fixed point algebra M, = ﬂan 41 M equals the single fixed point algebra M*+1. Thus the
generating property tremendously simplifies the form of the tower Mg C My C ---, and our
next result shows that this can always be achieved by restriction.
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Proposition 3.2. The representation p: F' — Aut(M, ) restricts to the generating represen-
tation pgen: F' = Aut(Moo, ¥so) such that a,(Mo) C Moo and Ep Epgen = Epgan Epg, for
alln € No. Here 1o denotes the restriction of the state ¥ to Moo. Enon and Eaq,, denote the
unique Y-preserving normal conditional expectations onto M and M respectively.

Proof. We show that o;(M,) C My41 for all i,n > 0. Let x € M,,. If i > n+ 1 then
a;(z) = = is immediate from the definition of M,,. If i < n + 1 then, using the relations for
the generators of the Thompson group, «;(x) = a;ari1(r) = agroa;(x) for any k > n, thus
aj(xr) € Mpq1. Consequently, a; maps J,,~o My into itself for any ¢ € Ng. It is also easily
verified that a; 1(./\/ln) C M, for all i and n > 0. Now a standard approximation argument
shows that M is invariant under «; and a;l for any ¢ € Ng. Consequently, the representation p
restricts to M, and, of course, this restriction pgen has the generating property.

Since M is globally invariant under the modular automorphism group of (M, 1)), there ex-
ists the (unique) 1)-preserving normal conditional expectation Eay from M onto My. In par-
ticular, pgen(gn) = an|m. commutes with the modular automorphism group of (Mo, Vo)
which ensures pgen(gn) € Aut(Moo, o). Finally, that Exq, and Epgen commute is concluded
from

E1./\/lOo anEMoo = anEMoo )

which implies Eafon Epm,, = Ea,, Enren by routine arguments, and an application of the mean
ergodic theorem (see for example [16, Theorem 8.3]),

N—oo

1.
EMcxn: lim N;a;{”

where the limit is taken in the pointwise strong operator topology. |
Lemma 3.3. With the notations as above, My = M¥*+1 N My for all k € Ny.

Proof. For the sake of brevity of notation, let @), = Faqon denote the i-preserving normal
conditional expectation from M onto M. Let us first make the following observation: if
T € Moo, then Qn(z) € My for every n € Ny. Indeed, by Proposition 3.2, z € M, implies
o (%) € Moo and thus 47 SIMad () € Mo forall M > 1. As Qp () = limpy o0 = M ol ()
in the strong operator topology, this ensures Q,(x) € M.

By the definition of M and M, it is clear that My C M+t N\ M. In order to show the
reverse inclusion, it suffices to show that Q,Qr|rm. = Qk|m., for 0 < k < n < oco. We claim
that, for 0 < k < n,

QnQrlMe = QklMe = QrQnQkIMo = QklMo.-

Indeed this equivalence is immediate from

Y((QnQk — Q) (W) (QnQr — Qi) (@) = ¥ (y" (QkQn — Qk)(QnQr — Qk)(x))
=Y (y" (Qr — QrQnQx)(x))

for all x,y € M. We are left to prove QrQnQxr|m.. = Qrlm., for k < n. For this purpose we
express the conditional expectations Q. and @,, as mean ergodic limits in the pointwise strong
operator topology and calculate

M N

QrQnQrlMm. = A}lgloo A}floo TN z; Z} apod, Q| Mo
i=1 j=
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= lim lim oo
M—00 N—oo ]\4]\72121 n-+i ka|Moo
i=1j

= lim lim —— g E « k
M—o00 N—oo M 1 1 n+zQ ’Moo
i=1 j=

= lim 72@71—}—1@16‘/\/100 Qk‘Moo

The last equality is ensured as # € My, implies that Qj(z) € My, hence as MPF) ¢ My C
- C Mo = Vp>0My, there exists sufficiently large i such that Q,+iQr(x) = Qr(x) for all
1 > 9. Thus

hm — Z Qn—i—sz’Moo =1d Qk|Moo

in the pointwise strong operator topology. |

Corollary 3.4. With notations as introduced at the beginning of the present Section 3, the
following set of inclusions forms a commuting square for every n € Ny:

Mon+t M
U U
M, C Mg

Proof. Let (), and Ej,_ be the %-preserving normal conditional expectations from M
onto M* and M, respectively for n € Nyg. For n € Ny, by Proposition 3.2, Qn+1Em,, =
En. Qny1 and by Lemma 3.3, M,, = M%+1 N M. By (iv) of Proposition 2.6, we get a com-
muting square. |

Proposition 3.5. If the representation p: F — Aut(M, 1)) has the generating property then the
following equality holds for all n € Ny:

M,, = MPn+1)
In other words, one has the tower of fixed point algebras

MPET) = AMP90) = pqPla) « pMP92) oo c M = \/ MP(9n)

n>0

Proof. If the representation p is generating, then My, = M. Hence M,, = M+ for all
n € Ny as a consequence of Lemma 3.3. |

The following intertwining property will be crucial for obtaining stationary Markov processes
from representations of the Thompson group F'.

Proposition 3.6. Suppose p: F' — Aut(M, ) is a (not necessarily generating) representation
of F. Then with o, = p(gyn), the following equality holds:

apQn = Qnii10y forall 0<k<n<o.

Here @, denotes the Y-preserving normal conditional expectation from M onto the fized point
algebra M of the represented generator oy, € Aut(M, ).
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Proof. An application of the mean ergodic theorem and the relations between the generators
of the Thompson group F' yield that, for & < n,

N—o0

N N
1 i 1 i
apQn = A}gnoo N Zl ooy, = lim N Zl Q1O = Qnt10.
1= 1=
Here the limits are taken in the pointwise strong operator topology. |

3.2 Commuting squares and Markovianity for stationary processes

Given the representation p: ' — Aut(M,), with represented generators o, := p(gn), for
n € Ny, we recall that

My = ] M,
k>n+1
denotes the intersected fixed point algebras. Throughout this section, let Ay be a 1-conditioned
von Neumann subalgebra of M. Then (M, ), ap, Ap) is a (bilateral noncommutative) station-

ary process with generating algebra Ay (as introduced in Definition 2.11). Its canonical local
filtration is denoted by Ae = {As}7e7(z), where

Ap = \/ ai(Ao),
el

and an “interval” I € Z(Z) is written as [m,n] :={i € Z | m < i < n} or [m,00) := {i € Z |
m < i} or (—oo,n| := {i € Z | i < n}. Furthermore, Pr will denote the 1-preserving normal
conditional expectation from M onto A;. Note that the endomorphism «g acts compatibly on
the local filtration, i.e., ag(Ar) = Ar4q for all I € Z(Z), where I +1:={i+1|i€e I}.

We record a simple, but important, observation obtained from the relations of F' on stationary
processes to which we will frequently appeal.

Proposition 3.7. Let (M, 9, ap, Ag) be the (bilateral noncommutative) stationary process with
Ao a y-conditioned subalgebra of Mo. Then it holds that A(_ ) C My, for all n € Ny.

Proof. As Ay C My, it holds that ay,(z) = = for any x € Ap and n € N. Thus using the
defining relations of F' we get for 0 < k <n < ¥,

arag(x) = agae-r(z) = af(z).
On the other hand, for K < 0 and £ > 1,

agalg(x) = aléozg_k(x) = O/S(x).
Hence

A(—oo,n} = \/ 046(./40) C My C M, for all n € Ng. |

1€(—o0,n]

We next observe that the generating property of the representation p can be concluded from
the minimality of a stationary process.

Proposition 3.8. Suppose the representation p: F — Aut(M, ) and Ay C My are given.
If the stationary process (M, 9, ap, Ag) is minimal, then p is generating.
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Proof. For the stationary process (M, ), ag, Ag), recall that A o) = Vjez @h(Ao) and
minimality implies A(_ o) = M. By Proposition 3.7, A, C M, for all n € Nyg. Thus
M = \/nZO A—oom) C \/n20 M, = Ms. We conclude from this that the representation p has
the generating property, i.e., My = M. |

In the following results, it is not assumed that the stationary process is minimal or that the
representation p is generating unless explicitly mentioned.

Theorem 3.9. Suppose p: F — Aut(M, 1)) is a representation with o, := p(gn) as before. Let
Ao € Mo and Ap o) = Vyen, @ (Ao) be von Neumann subalgebras of (M, 1)) such that the

inclusions

M2 M
U U
Ay C A[O,oo)

form a commuting square. Then the family of von Neumann subalgebras Aq = {AI}IGI(Z)7 with
Ap = \/aé(.Ao),
el
is a local Markov filtration and (M., g, Ag) is a (bilateral) stationary Markov process.

Proof. Let @), and P; denote the -preserving normal conditional expectations from M
onto M and A respectively. Note that the commuting square condition implies Q1P o) =
Pjy,g)- From Proposition 3.7, A_ o C Mo C M. Hence we get

P 00,0 P0,00) = P—00,0Q1F)0,00) (since A(_o00) C M)
= P_o0,01P0,0P0,0) (by commuting square condition)
= P[O,O] (as A[O,O] C .A(,OQO] and A[O,O] C A[()’OO)).
Thus, by Lemma 2.13, {A;}¢z(z) is a local Markov filtration and (M, 1, ag, Ag) is a bilateral
stationary Markov process. |

Corollary 3.10. Suppose p: F' — Aut(M, ) is a representation with oy = p(go). Then the
quadruple (M, 1, g, My) is a bilateral stationary Markov process.

Proof. We know from Corollary 3.4 that the following is a commuting square:

M M
U U
Mo C Moo.

Let {M7}ez(z) denote the local filtration given by M; = \/,c; of(My) and P be the cor-
responding conditional expectations. As Mo, C M, for all n € N, it is easily ver-
ified that M(_ o) C Moo. Let By := Py be the ¢-preserving conditional expectation
from M onto My. Then from the commuting square above, we have Erq Q1 = Py, where
Em,, is of course the conditional expectation onto M. This in turn gives P_y o)1 =
P_,00)EMac@1 = P_oo.00)P0 = Po. Hence we get that My is a von Neumann subalgebra
of M such that

M M
@) @)
My C M[Q,OO)

forms a commuting square. By Theorem 3.9, (M, ¥, g, Mp) is a stationary Markov process. W
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Corollary 3.11. Suppose p: F' — Aut(M, ) is a representation with oy, = p(gm), for m € Np.
Then the quadruple (M, ), o, My) is a bilateral stationary Markov process for any 0 < m <
n < 00.

Proof. Consider the representation py,  := p o shy,,: F — Aut(M,), where shy, ,, denotes
the (m,n)-partial shift as introduced in Definition 2.1. We observe that py, »(g0) = p(gm) and
Pmn(9k) = p(gn+k) for all k> 1. In particular, we get

ﬂ MPmn(9E) — ﬂ MPGktn) — ﬂ MPUE) — M,,.
k>1 k>1 kE>n+1

Thus Corollary 3.10 applies for the (m,n)-shifted representation p, , and its application com-
pletes the proof. |

Corollary 3.12. Suppose p: F — Aut(M, 1)) is a generating representation. Then the quadru-
ple (/\/l, P, A, MO‘”+1) s a bilateral stationary Markov process for any 0 < m < n < oo.

Proof. If the representation p is generating, then M+ = M,,. Hence the result follows by
Corollary 3.11. |

Theorem 3.13. Let the probability space (M, ) be equipped with the representation p: F —
Aut(M, ) and the local filtration Ae = {Ar}rez(z), where Ar := \;c; p(g5)(Ao) for some -
conditioned von Neumann subalgebra Ag of Mg = ﬂkzl MPE) . Further suppose the inclusions

MPOR+1) M
U U
A C Apo)

form a commuting square for every k > 0. Then each cell in the following infinite triangular
array of inclusions is a commuting square:

C A(_oo’_g} C A(—oo,—l] C A(_OQO] C ./4(_0071] - ./4(_0072] c -+ C A(_Oo,oo)
U U @] @] U U
U U U U U U
Az C© Az © A2 C Ap21) C© Aigg C -0 C Al
U @] @] U U
A[—1,—1] C «4[—1,0] C *A[—Ll} C -/4[—1,2} c - C A[—Loo)
U U U U
A[O,O} C A[O,l] - A[o,g] c - C ./4[0700)
@] U U
-A[l,l] C ‘A[L?] c --- C ./4[1700)
U U
Apg C 0 C Ape
U

In particular, Ae is a local Markov filtration.

Proof. All claimed inclusions in the triangular array are clear from the definition of Ay, .

We recall from Proposition 3.7 that af(Ag) € M+ for k < n. Hence Ay, ,; C M1 for all
m < n. Next we show that, for —co < m < n < oo, the cell of inclusions

-A[m,n] C -A[m,nJrl}
U U
A[m—f—l,n] C A[m-‘rl,n—i—l]
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forms a commuting square. So, as P; denotes the normal -preserving conditional expecta-
tion from M onto A;, we need to show Py, ) Pint1nt1] = Plmsin)- As ag'Prag™ = Prin
for all m € Z, it suffices to show that, for all n € N, Py 1P n41) = P, or, equivalently,
PonjaoPon) = @ Pon—1).- We calculate

Plonao Loy = Plon@n+120P0m) = Flom@0@nLlom
= Pjo,n)20QnFlo,00)Flo.n] = Plo,nj@0FPlo,n—11F0.n)
= Ponjo0Pon-1] = @0Pon-1)-
Here we have used P, = Plon@n+1, the intertwining properties of ap and the commuting

square assumption QP o) = Fon-1- Thus each cell of inclusions in this triangular array
forms a commuting square. |

More generally, we may consider a probability space which is equipped both with a local
filtration and a representation of the Thompson group F', and formulate compatiblity conditions
between the local filtration and the representation such that one obtains rich commuting square
structures.

Corollary 3.14. Suppose the probability space (M, 1)) is equipped with a local filtration Ny =
{NI}IEI(Z) and a representation p: F — Aut(M, ) such that

(1) p(go)N1) = Nt for all I € Z(Z) (compatibility),
(4) Ny C MPn1) for all n € Ny (adaptedness),

(#i1) the inclusions

MPEk+1) M
U U
Now < Nos)

form a commuting square for all k € Ny.
Then each cell in the following infinite triangular array of inclusions is a commuting square:

-+ C Nicoo—2) € Nicoo—1] € Nicoo) € Nicsot] € Nicoog € -0 € Nt

U U U U U U
U U U U U U
/\[[72,72} C /\/’[72,71] - /\/[72,0] C /\/’[72,1] - /\[[72,2] c - C -/\[[72,00)
U U U U U
Nt € Moy © Newgp © Mg € € Moo
U U U U
/\/[0,0} C /\[[0,1] - J\f[o,z} c - C J\/[o,oo)
U U U
Nougp € Mg © 0 € N
U U
J\/[z,z} c - C J\/[Q,oo)
U

In particular, Ny is a local Markov filtration.
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Proof. Let P; be the normal v-preserving conditional expectation onto Nj. Let o, = p(gn)
and @), be the normal -preserving conditional expectation onto M®* as before. We observe
that N' = /\/[070} C M by the adaptedness condition (7). This adaptedness property also gives
us Mo,n] C M+ and thus P, = Pjon@nt1, for any n € Ng. The rest of the proof follows
the arguments used in the proof of Theorem 3.13. |

4 Constructions of representations of F'
from stationary Markov processes

This section is about how to construct representations of the Thompson group F' as they arise
in noncommutative probability theory. It will be seen that a large class of bilateral stationary
Markov processes in tensor dilation form (see Definition 2.17) will give rise to representations
of F. In particular, this will establish that a Markov map on a probability space (A, ¢) with A
a commutative von Neumann algebra can be written as a compressed represented generator of F'.

4.1 An illustrative example

Let (A, ¢) and (C,x) be noncommutative probability spaces. We have already shown in [17]
how to obtain a representation of the Thompson monoid F* and a unilateral stationary Markov
process on (A ® C®N,p ® X®N0). In general, especially for C finite-dimensional, this tensor
product model for a noncommutative probability space is “too small” to accommodate a rep-
resentation of the Thompson group F. Also, even though the extension (.A ®RC%2 o ® X®Z)
suffices to set up a bilateral extension of a unilateral stationary Markov process (see for example
[18, Section 4.2.2]), it would still be “too small” for canonically extending a represention of the
monoid FT to one of the group F.

This motivates the following model build on two given noncommutative probability spaces
(A, ) and (C,x). Throughout this final section, consider the infinite von Neumann algebraic
tensor product with respect to an infinite tensor product state given by

(M, ) == (A0 ™8, o x ).

This probability space can be equipped with a representation of the Thompson group F'. Also it
can be used to set up a bilateral noncommutative Bernoulli shift and, more generally, a bilateral
stationary noncommutative Markov process. We start with providing a representation of the
Thompson group F'.

For k € Ny, let 8; be the automorphisms of M defined on the weak*-total set of finite
elementary tensors in M as

roi41; if j =0,

50<a®< ® x”>> ::a®< ® yzg) with  y;; = Q@51 ifj=1,
2

(,)ENG (4,5)€Ng Tij—1 ifj>2
and
X 4 lfj < k— 1,
Toir1; if j =k,
Toij-1 ifj=k+1,
L j—1 lfj > k+1

yi,j) With yi,j =
2

for k € N. It is evident from these two definitions that the actions of 8y and 1 are induced
from corresponding shifts on the index set Ng, as visualized graphically in Figure 1.
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Figure 1. Visualization of the action of the automorphisms Sy (left) and 5y (right). Here B denotes an
element of A and e denotes an element of C, and the blue arrows indicate how the automorphisms act as
shifts when considered on the index set N3.

We note that the fixed point algebras M? and MP?' of 5y and B; are given by, respectively,
MP = AQITV Q1SN 91 ™ & - -, (4.1)

M = A0 @10 @10 . (4.2)

Let By := By ! (_A ® H?NO ® C® ® H?NO ® - ) which can be thought of as the “present” von
Neumann subalgebra at time n = 0 of the explicit form

® &
Ie Ie Ic
& ® ®
C 1c 1c
& ® ®
Ie Ic Ic
& ® ®

A ® C ® 1l¢c @ 1l¢ ®

Proposition 4.1. The maps g, — pB(gn) = Bn, with n € Ny, extend multiplicatively to
a representation pp: F' — Aut(M, 1) which has the generating property. Further, (M, By, Bo)
is a bilateral noncommutative Bernoulli shift with generator By.

Proof. For 0 < k < ¢ < oo, the relations By8¢ = [r110k are verified in a straightforward
computation on finite elementary tensors. Since ¢ o 3, = 1, the maps g, — pp(gn) = Bn
extend to a representation of F' in Aut(M,). The generating property of this representation
will follow from the minimality of the stationary process by Proposition 3.8. Indeed, let By :=
Vier B5(Bo) for I € Z(Z) and note that Bjyg = Bo. Clearly Bz = M, hence the stationary
process (M, 1, By, Bp) is minimal. We are left to show that this minimal stationary process
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is a bilateral noncommutative Bernoulli shift. Clearly, M5 C By. We are left to verify the
factorization

Qo(zy) = Qo(r)Qo(y)

for any x € B,y € By whenever I N J = @. Here (g is the 1-preserving normal conditional
expectation from M onto MP which is of the tensor type

oo (@ =) =ao( ® i)

(,4)€Ng (.5)ENG

for finite elementary tensors in M. Now the required factorization easily follows by observing
that distinct powers of the “time evolution” [y send elements of By to elements which are
supported by disjoint index sets in NZ. |

To obtain more general representations of the Thompson group F', we can further “perturb”
the automorphisms 3,,. Here we focus on a very particular case of such perturbations, as it
will turn out to be useful when constructing representations of F' from bilateral stationary
noncommutative Markov processes.

Given an automorphism v € Aut(A ® C,p ® x), let 79 € Aut(M,)) denote its natural
extension such that

0 (CL@ ( X %g)) = v(a ® z00) ® ( (09 x”>

(i.5)ENg (1.5)ENF\{(0,0)}
Furthermore, let
g = 7o © Bo, Qn = Py forall n >1.

Proposition 4.2. The maps g, — prp(gn) = an, with n € Ny, extend multiplicatively to
a representation pyr: F'— Aut(M, ) which has the generating property. Further, the quadruple
(M, Y, a9, M) is a bilateral noncommutative stationary Markov process.

Proof. For 1 < k < ¢, the relations apay = a1y are those of the (5,-s from Proposition 4.1.
The relations agoay = a1 for [ > 0 are verified on finite elementary tensors by a straight-
forward computation. Similar arguments as used in the proof of Proposition 4.1 ensure that
the maps g, — par(gn) := oy, extend multiplicatively to a representation ppr: F' — Aut(M, ).
Its generating property is again immediate from the minimality of the stationary process by
Proposition 3.8. Finally, the Markovianity of the bilateral stationary process (M, ), ag, M)
follows from Corollary 3.12. |

Given the stationary Markov process (M, ¢, ag, M?) (from Proposition 4.2), a restriction of
the generating algebra M*! to a von Neumann subalgebra Ay provides a candidate for another
stationary Markov process. Viewing the Markov shift ag as a “perturbation” of the Bernoulli
shift By, the subalgebra Ag = M? is an interesting choice.

Proposition 4.3. The quadruple (M,@D,ao,MﬂO) is a bilateral noncommutative stationary
Markov process.

Proof. We recall from (4.1) that

MO = A217" @17 @1 - .
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Let P; denote the -preserving normal conditional expectation from M onto A; :=
Vier o (/\/lﬁo) for an interval I C Z. By Lemma 2.13, it suffices to verify the Markov property

Pl—o0,01F10,00) = Plo,0]-

For this purpose we use the von Neumann subalgebra

® @ ®

Dy = 1c 1c 1c
& ® &

A ® C ® 1l ® 1l ®

and the tensor shift 3y to generate the “past algebra” D. := \/,_, Bi(Do) and the “future
algebra” D> :=\/;50 )(Do). One has the inclusions

A(—oo,l)] Cc D, A[O,oo) C D>, D.NDs = Mo

Here we used for the first inclusion that ag = 9 o By and thus oy L= By Lo Yo 1 The second

inclusion is immediate from the definitions of the von Neumann algebras. Finally, the claimed
intersection property is readily deduced from the underlying tensor product structure. Let Ep_
and Fp_ denote the i-preserving normal conditional expectations from M onto D and D,
respectively. We observe that Ep -Ep. = P is immediately deduced from the tensor product
structure of the probability space (M, ). But this allows us to compute

P 00,01P0,00) = Pl=00,0/ED ED- Plo,00) = P(—00,010,01F0,00) = Flo,0]- u

Remark 4.4. The above constructed bilateral noncommutative stationary Markov process
(/\/l, ¥, ag, MBO) is not minimal, as the von Neumann algebra Az, generated by ag (Mﬁo) for all
n € 7 is clearly contained in the subalgebra

®

C 1c 1c
® ® ®
C 1c 1c
® ® ®
C 1c 1c
® ® ®

A ® C ® C ® C ®

The subalgebra Az is invariant under the action of ag = pas(go) and its inverse, but it fails to be
invariant under the action of the inverse of oty = pas(g1). This illustrates that the von Neumann
algebra of a bilateral stationary Markov process may be “too small” to carry a representation
of the Thompson group F' such that its Markov shift represents the generator gg € F.

4.2 Constructions of representations of F' from stationary Markov processes

The following theorem uses the tensor product construction of the present section to show
that automorphisms on tensor products give representations of F' such that the compressed
automorphism is equal to a compressed represented generator.

Throughout this section we will use the following notion of an embedding for two noncom-
mutative probability spaces (A, ) and (M,1). An embedding ¢: (A, p) = (M) is a (¢, )-
Markov map ¢: A — M which is also a s-homomorphism. Furthermore, recall the notion of
a dilation of first order from Definition 2.14.
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Theorem 4.5. Suppose v € Aut(A®C,p ® x) and let o be the canonical embedding of (A, )
into (A®C,p ® x). Then there exists a noncommutative probability space (M,), generating
representations pp, par: F' — Aut(M, 1Y) and an embedding k: (ARC, p®x) — (M, 1) such that

(i) Kto(A) = MPB90),
(1) 5y o = 5 pa(gg) ko for all n € Ny.
In particular, (M, ¥, par(go), MPB (90)) is a bilateral noncommutative stationary Markov process.
Proof. We take
(M,9) = (A 78, o @ x %)

and let k be the natural embedding of (A®C, p® x) into (M, 1)). We construct two representa-
tions of the Thompson group F' as done for the illustrative example in Section 4.1. That is, we
define the representation pp: F' — Aut(M, ) as pp(gn) := Bn for n > 0 (see Proposition 4.1)
and the representation pys: F — Aut(M,¢) as par(gn) := oy with ag = 90 5y and «,, = f3,, for
n > 1 (see Proposition 4.2). The generating property of these two representations pp and pyy
has already been verified in Propositions 4.1 and 4.2. We recall from Section 4.1 that g is the
natural extension of v to an automorphism on (M, 1) which is easily seen to satisfy

K 0 kto = "o for all n € Ny. (4.3)
Note that for the case n = 1, the left hand side of this equation can be written as
K vokto = K Y0 Bokto = K agkilg. (4.4)

Now Proposition 4.3 ensures that (/\/l, Y, ag, Mﬁo) is a bilateral noncommutative stationary
Markov process with xio(A) = M0, as claimed in (i) of the theorem. We note that kg (kig)* is
the 1-preserving normal conditional expectation from M onto M5 = kto(A), and by definition,
the stationary Markov process (M, U, ag, Mﬁ(’) has the transition operator

T := kuo(kLo) aokeo(kep)™.
We observe that (4.3) and (4.4) allow us to rewrite 7" as follows:
T = kip(keo) aokio(kLo)™ = Koty (K apkio)(Kep)™
= KLoto (K™ Yokt )Lok™ = KlotyylolpR™ (4.5)
On the other hand, Proposition 2.18 gives that 1" satisfies
T™ = kio(keo) " afkeo(kep)™ for all n € Np. (4.6)
Hence by (4.5) and (4.6),
(Keotg)Y" (ko)™ = [(Keoty)y(Kkeoty) ™ = T™ = kio(keo) " af ko (kL) ™.
Simplifying, we get
1Y Lo = oK o kLo for all n € No,
as claimed in (i7) of the theorem. [

This result builds on an observation related to the existence of Markov dilations already
made by Kiimmerer in [18, Theorem 4.2.1]: if a ¢p-Markov map R on A has a tensor dilation
of first order (A ® C,¢ ® x,7,t0), then this implies the existence of a (Markov) dilation on
the noncommutative probability space (A ®RC%,p® X®Z). Here we have utilized this fact and

amplified further the dilation to the noncommutative probability space (M, 1)) = (A®C®Ng , P

® .
X N(%), such that a representation of the Thompson group F' can be accommodated.
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4.3 The classical case

We state a result of Kiimmerer that provides a tensor dilation of any Markov map on a commuta-
tive von Neumann algebra. This will allow us to obtain a representation of F' as in Theorem 4.5.

Notation 4.6. The (non)commutative probability space (£, try) is given by the Lebesgue space
of essentially bounded functions £ := L*°([0, 1], ) and try := f[o 1 -d\ as the faithful normal

state on £. Here A denotes the Lebesgue measure on the unit interval [0,1] C R.

Theorem 4.7 ([19, 4.4.2]). Let R be a ¢-Markov map on A, where A is a commutative von
Neumann algebra with separable predual. Then there exists v € Aut(A ® L, ® try) such that
(AR L, pRtry,7,t0) is a Markov (tensor) dilation of R. That is, (A® L, p @ try, v, A® 1) is
a stationary Markov process, and for all n € Ny,

n * N
R" = 157",

where 1g: (A, 0) = (AR L, o @1try) denotes the canonical embedding vo(a) = a ® 1z such that
Ey := 1901 is the ¢ ® try-preserving normal conditional expectation from A® L onto A® 1.

A proof of this result on bilateral commutative stationary Markov processes is contained
in [19]. For the convenience of the reader, this proof is made available in [17], with minor
modifications to the unilateral setting of such processes. This folkore result ensures that, in
particular, every transition operator of a commutative stationary Markov process has a dilation
of first order, which was the starting assumption of Theorem 4.5. Consequently, we can associate
to each classical bilateral stationary Markov process a representation of the Thompson group F'.

Theorem 4.8. Let (A, p) be a noncommutative probability space where A is commutative with
separable predual, and let R be a p-Markov map on A. There exists a probability space (M, 1),
generating representations pp,pyr: F — Aut(M, ), and an embedding v: (A, o) — (M,1))
such that

(1) t(A) = MPB90),

(17) R™ = 1*pr(gy)e for all n € Ny.
Proof. By Theorem 4.7, there exists v € Aut(A® L, p®tr)y) such that (ARL, pRtry, v, AR1,)
is a stationary Markov process, and R" = 1§y, for all n € Ny, where ¢g: (A, ¢) = (AR L, o®
try) denotes the canonical embedding (p(a) = a ® 1..

By Theorem 4.5, there exists a probability space (M, 1)), generating representations pg, pas:

F — Aut(M, ), and an embedding x: (AR L, @) — (M, 1)) such that K(A@ 1) = MrB(90)
and "o = t5k*par(gh)keo for all n € Ng. The proof is completed by taking ¢ := k o ¢g, as we
get

R"™ = 157" w0 = ok par (g0 ) kto = U par(go)e for all n € Np. [ |

4.4 Further discussion of the classical case

We illustrate Theorem 4.8 for a classical stationary Markov process taking values in the finite
set [d] :={1,2,...,d} for some d > 2, adapting the classical construction of such processes to
our algebraic approach.

Consider the unital *-algebra A := C? = {f: [d] — C}. Then o(f) := Zle qif (i) defines
a faithful (normal tracial) state ¢ on A if and only if Z?Zl g=land0< g <lforalll<i<d.
Now consider the transition operator R: A — A given by the matrix

P11 P12 - DPid
P21 P22 - DP2d

Pd1 Pd2 - DPdd
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for some p; ; € [0, 1] satisfying Z?:l pij =1foralli=1,...,d. One easily verifies that

d
poR=¢p <— Z qipi; = qj forall 1<j<d (stationarity).
i=1

The usual Daniell-Kolmogorov construction of a stationary Markov process can now be alge-
braically reformulated as follows. Here we closely follow the exposition provided in [19]. A state ¢
is defined on the infinite algebraic tensor product (), A by

P QIARf m®fmr1® @ fn 1@ fn®Ly®---)
= SO(f—mR(f—m-&-lR('  fom1R(fn) -+ )))

This state @ extends to a faithful normal state © on the von Neumann algebraic tensor product
A := @, Asuch that (A, $) is a noncommutative probability space (in the sense of Section 2.2).

Furthermore, the tensor right shift on (), A extends to an automorphism A of (./Zl\, @) Finally,

let Tpx: A — A denote the injection which canonically embeds f € A into the 0-th position
of the infinite tensor product A = ®, A. Then it can be verified that (Ja @,f,/L\DK(A)) is
a minimal stationary Markov process (in the sense of Definition 2.12).

However, the Daniell-Kolmogorov construction does not seem to accommodate a represen-
tation p: F' — Aut (A\, $) with p(go) = T which satisfies the additional localization prop-

erty ipr(A) C AP(@n) for n > 1. This observation is connected to the well-known fact that
the Daniell-Kolmogorov construction puts all information about a stochastic process into the
state @, while the automorphism T is simply implemented by a bilateral tensor shift.

Fortunately, Kiimmerer’s approach to the construction of stationary Markov processes is
more feasible for finding representations of the Thompson group F with properties as ad-
dressed above. This open dynamical system approach is alternative to the Daniell-Kolmogorov
construction in classical probability; and it is actually independent of it for finite-set-valued
processes. As explained in [19], this alternative approach provides a construction which puts
some information of the stationary Markov process into the automorphism while simplifying
the state (see Theorem 4.7). More specifically, this strategy divides the construction into two
steps. One first tries to construct a dilation of first order, and then one attempts in a sec-
ond step to extend this first-order dilation to a full (Markov) dilation (see Section 2.4). In
fact, as already observed in Section 4.2, this two-step strategy can be further extended to
construct a representation of the Thompson group F' which encodes the Markovianity of the
given stationary process. Let us further discuss this alternative construction for a tensor di-
lation for the present example (A = (Cd,go) with transition operator R on A. For this pur-
pose, recall Notation 4.6. Similar as done for the case d = 2 in [17, Example 3.4.3] and
as detailed in [19], one can construct an automorphism v € Aut(A ® L, ¢ ® try) such that
the p-Markov map R on A has the dilation of first order (A ® L, ® try,7,t0). As before,
tp denotes the canonical embedding of (A, p) into (A ® L,p ® try). In other words, the dia-
gram

(A ) k » (A, )

l” % (4.7)

(AR L, o@try) —— (AR L, o @ tr))

comimutes.

Remark 4.9. All information about the p-Markov map R on A is contained in the ¢ ® try-
preserving automorphism v on A® L. Generally, Az :=\/, ., 7" (A ® 1) is strictly contained
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in A® L. In other words, Theorem 4.7 provides a non-minimal stationary Markov process,
in general. Actually, our first step in the construction of a representation of the Thompson
group F' consists in finding a suitable dilation of first order (4.7). Kiimmerer’s Theorem 4.7
guarantees the existence of such dilations. However, we refrain from further discussing the
structure of these dilations of first order, as this would go beyond the scope of the present

paper.

Having arrived at this dilation of first order, several straightforward constructions of station-
ary Markov processes are possible. Here we discuss those which are of relevance for obtaining
unilateral and bilateral versions of stationary Markov processes, in particular with the view of
obtaining suitable representations of the Thompson group F', and its monoid F'*, as introduced
in (2.2).

A unilateral noncommutative stationary Markov process (M, @Z, &O,Z(A)) is obtained by
putting (./T/l/, @Z) = (.A ® £®N07gp ® tr%NO ) with aqg := %50, where

Bo(fRro@x1®@ ) =fR1,Qr0@x1® -,
Y fRryRr1®@ ) =v(fRw) w1+,
Uf)=f@101®--

for f € A, xg,z1,... € L. This construction was the subject of [17], as it allows to introduce
the representations pp and pys of the Thompson monoid F* by putting

p(gr) :=Bp  for k>0, (4.8)

oy (gk) = {

ag for k=0
co o E= (4.9)
By for k>0,
Withgk(f®$0®“‘®l‘kz—1®$k®$k+1®"') = fRrR Qrp_ 11, Rxp®---. It is now
elementary to verify the relations

BBe = Bey1Br, 0<k</l< oo,
QRO = Oy 10, 0<k </t <. (4.10)

The choices made in (4.8) are canonical for the partial shifts 8, (see also [8, 17]). The choice
made in (4.9) is also canonical from the dynamical systems viewpoint of constructing a stationary
Markov process as a local perturbation of a Bernoulli shift. But of course, other choices are
possible for pas(gx) for k > 1, respecting the localization property 7(A) € MPM(9%) | without
violating the relations of the Thompson monoid F'* (see also [17, Section 5.3]). This construction
is nicely illustrated in Figure 2 with actions of injective maps on the set {M} U Ny. Here the
set {H} pictures the algebra A (or an element of it), e pictures a copy of the algebra £ (or
an element of it), and disjoint unions of sets correspond to tensor products in the algebraic
formulation. Now the action of the partial shifts By and B; become injective maps on the
set {M} U Ny which can be visualized by blue arrows. Furthermore, the action of the local
automorphism 7y is visualized by a bijection on {M} U Ny which moves only those elements
inside the red ellipse, as indicated in red colour in Figure 2. A similar visualization is immediate
for the actions of Sy for k > 1. We finally note for Figure 2 that o visualizes the one-dimensional
subalgebra C1, C L (or its element 1) which is actually given by the empty set & on the level
of sets. Here we could have omitted these isomorphic embeddings for our visualization, but these
embeddings will guide our consecutive amplifications, in particular as relevant for canonically
constructing representations of F. As it can be clearly seen in Figure 2, the set {l} LNy is
invariant for the injections which visualize the actions of Br — s and Y-
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Figure 2. Visualization on the set {l}UNj of the action of the one-sided Bernoulli shift Bo (blue, left),
and the local automorphism 7y (red, left) and the action of the one-sided Bernoulli shift 5; (blue, right).

Next, we extend the unilateral stationary Markov process (/W, @Z, &O,Z(A)) to the bilateral

—

stationary Markov process (M\, zZ, 620,?(,4)) by putting (M,QZ) = (A ® L%, o ® tr%z) with
Qo := Yofo, where

i) Tr_1
Go|l ool |eone - |= 0ro0| e |0une -,
f f
Zo Zo
Ml @@ | ®-- | = Q10| ® |1,
f S
1g
/L\(f);:...®]l£® IR, ®---
f
for fe A, ...,x_1,209,21,... € L. Considering the automorphism &y as a canonical bilateral
extension of the endomorphism g, we are interested in identifying bilateral extensions of the
other endomorphisms a1, ao, ... to automorphisms of (/T/l\, 12 ), now satisfying the relations of

the Thompson group F. But this seems to be impossible, as (M\ , 1? ) provides “too little space”
for accommodating such automorphisms. This is illustrated in Figure 3 again on the level of
the set {M} L Z, when visualized as an appropriate subset of {l} UN2. Note that we have
made a particular choice of how to embed {M} L Z into {M} LI N3, and there are many other
interesting possibilities for choosing such an embedding. This challenge to provide sufficient
space for properly extending all partial shifts { Br | k> O} C (M, (ﬁ) is overcome by choosing

&
(M) = (A® £78, o mr, D)

with the canonical embedding ¢: (A, p) — (M, ) given by t(a) := a ® (®(i7j)eN% 1.). This
approach has already been detailed in the illustrative example of Section 4.1. For the convenience
of the reader, let us repeat how the partial shifts Ek and the local automorphism 7y on M are
extended to automorphisms on M:

T2%+1,5 ifj = 0,

Bo <a® < ® xi,j>) =a® < ® ym-) with Yij = § T2i,j—1 if j=1,

(i,4)ENG (i,4)€NG w1 ifj>2,



Markovianity and the Thompson Group F 25

\‘ (@] [e) O +-- [ ] (@] [e) O +--
(0] [e) @) O +-- ¢] O [¢) O -
O (e} o O - [¢] (e} e} O -
T4 o o o O .- T o o o o .-
[e) e} O +-- [ ] (e} e} O +--
é (e} e} O - o (e} e} O -
(@] [e) O - [ o (@) O -
. . .... . . . . ."'
Y0 Bo B
j J
2 2

Figure 3. Visualization on the set {M}LUZ of the action of the two-sided Bernoulli shift Bo and the local
automorphism 7y and of the “inability” to extend 8y from {M} U N to an automorphism £, on {l}UZ
such that the relations of F' are satisfied.

and, for k € N,

T 4 ifjgk—l,

) xoit1,; ifj=k,
IU>) = a®< (g) yu) with g ; = e
) ifj=k+1,

(i.)EN3 (i) ENZ Tag-1 1
Tij—1 if ] > k+ 1.

Furthermore, the local perturbation v € Aut(.A, £) is amplified to

’Yo<a® ( X xz;)) =(a® zoo) @ < (09 xz]>

(1.7)ENG (4,4)ENG\{(0,0)}

We refer the reader to Figure 4 for a visualization of the action of the two-sided shifts £y, 51
and the action of the local automorphism .

We address {fi | k > 0} as a canonical extension of the family {Bk | k> 0}. Of course, there
are many other interesting possibilities to arrive at suitable extensions. Now the multiplicative
extension of the automorphisms

Qo = ’yoﬂ() for k = 0,

= for k>0, =
pB(9k) = P 2 P (k) {ak =B for k>0,

provides us with two representations pp, par: F — Aut(M, 1)), as it is elementary to verify the
relations

/Bkﬁf = Bf-‘rl/Bka 0 S k < 14 < o0,
Qo = 1O, 0<k</l<o0. (4.11)
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Figure 4. Visualization on the set {l} LI N3 of the action of the two-sided Bernoulli shift 3y, the local
automorphism g, and the two-sided Bernoulli shift ;.

Note that (4.11) fails to be valid for k = ¢, in contrast to the relations for the partial shifts Bk
in (4.10). We have already verified in Proposition 4.3 that (M, ¥, ap,t(A)) is a bilateral non-
commutative Markov process.

The above discussion has provided additional background information on the ideas underlying
Theorem 4.8, and on its proof strategy.
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