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Abstract. 74-extensions of probability-preserving dynamical systems are themselves
dynamical systems preserving an infinite measure, and generalize random walks. Using the
method of moments, we prove a generalized central limit theorem for additive functionals
of the extension of integral zero, under spectral assumptions. As a corollary, we get the
fact that Green—Kubo’s formula is invariant under induction. This allows us to relate the
hitting probability of sites with the symmetrized potential kernel, giving an alternative
proof and generalizing a theorem of Spitzer. Finally, this relation is used to improve, in
turn, the assumptions of the generalized central limit theorem. Applications to Lorentz
gases in finite horizon and to the geodesic flow on Abelian covers of compact manifolds
of negative curvature are discussed.
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1. Introduction

Given a recurrent random walk (S,,) on Zd, with d € {1, 2}, a natural question is how
much time the walker spends in any region of the space—the so-called occupation times.
More generally, one may choose an observable f :Z¢ — R, and consider the Birkhoff
averages n~! ZZ;I f(Sk). When f is summable and the walk is well-behaved, it is known
that a;! ZZ;& f(S) converges in distribution to a Mittag—Leffler random variable, for
well-chosen coefficients (a,),>0 [45]. This behaviour generalizes to null-recurrent Markov

processes [1, 21].
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When f has integral zero, this family of results is not sharp enough, and we must
look at a higher order. In the same way that a central limit theorem replaces the weak
law of large numbers, one can get a generalized central limit theorem for observables of
null-recurrent Markov processes. Typically, a, 172 ZZ;(I) f (Sk) converges in distribution,
with an explicit limit. The story of these central limit theorems starts from Dobrushin [23]
where (S,) is the simple random walk on Z. Then these results were generalized to Markov

processes [36, 38, 41], and later included invariance principles [10, 11, 37].

In this article, we are interested not in Markov processes, but in a family of dynamical
systems preserving an infinite measure: Z?-extensions, which are a generalization of
random walks. Starting from a dynamical system preserving a probability measure
(A, u, T) and a function F : A — 74, we work with the transformation T: (x, p) —
(T'(x), p+ F(x)) on A x Z%. This class of systems includes random walks on 74, as
well as, for instance, Lorentz gases [14, 15] and the geodesic flow on Abelian covers
of complete manifolds [39, 53, 59]. Given an observable f : A X 74 — R, we want to
understand the limit in the distribution of ZZ;(I) foTk

In two previous works by the second-named author [67, 68], adapting previous
methods [18-20], the case where (A, wu, T) is a Gibbs—Markov map was investigated. In
the current article, we are able to get a generalized central limit theorem under spectral
hypotheses on the transfer operator of the system (A, p, T), which has much wider
applications. The downside is that we need the observable f(x, p) to depend only on p
and decay fast enough at infinity. This is Theorem 2.4, which we prove using the method
of moments. The computation of the asymptotics of the moments for this specific problem
is, to our knowledge, new; but this method has proven to be very fruitful for closely related
questions, such as the distributional limit of occupation times [1, 5, 54, 64, 65]. We then
apply Theorem 2.4 to Lorentz gases with finite horizon.

An interesting corollary of Theorem 2.4 and [68, Theorem 6.8] is that, for 79 -extensions
of Gibbs—Markov maps, Green—Kubo’s formula—which appears as the asymptotic
variance in the central limit theorem—is invariant under induction. This is the content
of Corollary 2.13. By choosing the observable f carefully, in Theorem 2.7 we are able
to relate the probability that an excursion from A x {0} hits a site A x {p}, and the
symmetrized potential kernel associated to the Z?-extension. Our proof relies on the first
hitting time of small target statistics. This method provides a new proof of an earlier
proposition by Spitzer [61, Ch. IIL.11, P5], and generalizes it to Z¢-extensions (for which
harmonic analysis as used in [61] does not make sense). Finally, the estimates from
Theorem 2.7 are used to relax the assumptions from [68]: in Theorem 2.11, the observables
need only to decay polynomially at infinity, instead of having bounded support. We apply
it to the geodesic flow on Abelian covers of compact manifolds with negative curvature.

This article is organized as follow. We present our setting and our results in §2, as well
as our applications to Lorentz gases (§2.4.1) and to geodesic flows (§2.4.2). In §3 we
present our spectral assumptions, and prove Theorem 2.4 using the method of moments.
In §4 we prove Theorems 2.7 and 2.11, and in §5 the two applications mentioned above.
We discuss Green—Kubo’s formula in the Appendix.
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2. Main results

2.1. Setting and goals. We consider conservative ergodic dynamical systems given
by Z“-extensions of probability-preserving dynamical systems, where the underlying
dynamical system is sufficiently hyperbolic and d € {1, 2}. We shall deem a system
hyperbolic enough if its transfer operator satisfies good properties. For some applications,
we use the stronger assumption that the underlying dynamical system is Gibbs—Markov.

Let (A, u, T) be a probability-preserving dynamical system. Let F : A — Z¢ with d €
{1, 2} be a u-integrable function such that f 4 Fdu=0. The 74 -extension (K, I, 7~") of
(A, pu, T) with step function F is the dynamical system given by the following.

e A:=AxZ4 ;

o =) pezd L@

o T(x,p)=Tx), p+Fx) o
Note that T preserves the infinite measure f. We shall always assume that (A, i, T) is
ergodic. If (A, u, T) has a Markov partition 77, we may also assume that the step function
F is o (;r)-measurable—that is, constant almost everywhere on elements of the partition.
We then say that (Z , 2, f) is a Markovian 74 -extension of (A, u, T).

Let S, := SnT F = ZZ;& F o T¥ be the second coordinate of T" (x, 0). Heuristically,
the sequence (S,),>0, under the distribution p, behaves much like a random walk, the
randomness being generated by the dynamical system (A, u, T). Indeed, this family of
extensions includes every random walk on Z¢, as well as some physically or geometrically
interesting systems such as Lorentz gases (§2.4.1) or the geodesic flow on Z?-periodic
manifolds of negative curvature (§2.4.2)7.

In the present paper, we will make assumptions ensuring the convergence in distribution
of (S,/a,), to a Lévy stable distribution, for some normalizing sequence (a,),. Our main
goals are the following:

(A) Given f: A—>R integrable and such that f 4 S dip =0, we are interested in the
asymptotic behaviour of the ergodic sum

n—1
T Tk
Sif=Y_ foTk
k=0
as n — +o00. More precisely, we are looking for a non-trivial strong convergence in
distribution:

sT ¢

n

Ay

W (HY  with A, := 2.1)

where o (f) is some constant, which depends on the pushforward of the measure &
by (f o T")nzo, whereas the random variable ) depends only onf the distribution
of (F o TX); (with respect to ).

(B) In the context of Gibbs—Markov maps, we consider the probability a(p)~!, starting
from A x {0} endowed with the measure u, to visit A x {p} before coming back

F Up to some lengthy, but in our case not particularly challenging, legwork to go from discrete time to continuous
time.

% Up to a constant, Y actually depends only on the index « of the Lévy stable distribution that is the limit of
(Sn/an)n-

https://doi.org/10.1017/etds.2018.136 Published online by Cambridge University Press


https://doi.org/10.1017/etds.2018.136

Potential kernel, hitting probabilities and distributional asymptotics 1897

to A x {0}. By applying the limit theorems we have proved before to f,(x, q) :=
(1¢py — Ljoy)(g), we are able to prove that
(fp)

o
oz(p)fvT as p — 00,

which provides a new proof of [61, Ch. III.11, P5], and generalizes it to systems that
are not random walks.
The next sub-sections present in more details these two goals, and the precise statements
we get.

2.2. Distributional limit theorems.

2.2.1. Convergence and limit distributions. =~ When working with spaces endowed with
an infinite measure, there is no natural notion of convergence in distribution. We shall
instead use the notion of strong convergence in distribution. The reader may consult e.g.
[1, Ch. 3.6] for an introduction to this notion and applications to ergodic dynamical
systems whose invariant measure is infinite.

Definition 2.1. (Strong convergence in distribution) Let (Z , ft) be a measured space. Let
(Xn)n=0 be a sequence of measurable functions from A to R. Let X be a real-valued
random variable. We say that (X,) converges strongly in distribution to X if, for every
probability measure v < [,

Xy = n—400 X in distribution on (X, V).

Now that we have defined our mode of convergence, we introduce our limit objects:
Mittag—Leffler random variables, and Mittag—Leffler—Gaussian mixtures.

Definition 2.2. (ML and MLGM random variables) Let y € [0, 1]. Let X be a non-negative
real-valued random variable. We say that X follows a standard Mittag—Leffler distribution
of index vy if, forall z € C (orall z € B(0, 1) if « = 0),

+00

F(1+y)nzn
Ble¥]=Y — %
e n; T+ ny)

If this is the case, we shall write that X has a ML(y) distribution.

Let X be a real-valued random variable. We say that X follows a standard Mittag—
Leffler—Gaussian mixture distribution of index y if X has the same distribution as /Y - Z,
where Y and Z are two independent random variables with respective distribution ML(y)
and standard normal N (0, 1). If this is the case, we shall write that X has a MLGM((y)
distribution. See [66, Ch. 1.4] for a partial description of the MLGM distributions.

For y =0, these distributions take more common forms: a ML(0) distribution is
an exponential distribution of parameter 1, while a MLGM (0) distribution is a Laplace
distribution of parameter 1/+/2, with density 2~/ 2)o=V2¥l with respect to the Lebesgue
measure. A ML(1/2) random variable is the absolute value of a centered Gaussian of
variance 7 /2.
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2.2.2. Main distributional theorem. Mittag—Leffler distributions appear when one
studies the distributional convergence of the local time of null recurrent Markov processes,
or chaotic enough o -finite ergodic dynamical systems. For the Brownian motion, the result
goes back to Lévy [45], and to Darling—Kac’s theorem for Markov chains [21]. We refer
the reader to [47] for a-stable Lévy processes, and to [1, Corollary 3.7.3] for dynamical
systems in infinite ergodic theory. For instance [1, Corollary 3.7.3] and Hopf’s ergodic
theorem [32, §14, Individueller Ergodensatz fiir Abbildungen] yield the following.

PROPOSITION 2.3. Let (AV, 7, f) be a measure-preserving transformation of a o -finite
measure space. Assume that T is pointwise dual ergodic with return sequence (ay), (see [1,
Ch. 3.5] for definitions). Assume that (ay), has regular variation of index o € [0, 1], i.e.
a, =n'*L(n) for some sequence L, which varies slowly at infinity. Then, for all f €

LY(A, fu), .
ST -
—=[_fdn-),
dp A

where Y is a standard ML(c) random variable and the convergence is strong in
distribution.

However, this kind of result is not sharp enough when the integral of the observable f
is zero. We want to get more precise asymptotics, that is to say, some kind of central limit
theorem for observables of o-finite ergodic dynamical systems whose integral is 0. We
need to add some regularity condition on the observable f, as well as stronger integrability
conditions—as is usual in ergodic theory, for instance to get a central limit theorem
[48, 49]. In this article, we shall prove the following result.

THEOREM 2.4. Let (Z, i, T) be an ergodic and aperiodic 74 -extension of (A, v, T) with
step function F and o € [d, 2]. Assume Hypothesis 3.1. Let (a,), be an a™'-regularly
varying sequence of positive numbers and Y be an «-stable random variable Y such that

distrib.
Sn/an 1s:tr>1 Y.

Let A, == /> i, ak_d. Let B : Z¢ — R be such that:

° ZpeZd |p|(°‘*d)/2+€|ﬁ(p)| < +o0 for some ¢ > 0;

° Zpezd B(p)=0.
Let f(x, p) := B(p). Then the following sum over k is absolutely convergent:

o2 (f, A, fi f)=/gf2dﬁ+22 5 peT ap. 22)
k>1
Moreover, -
sT ~ L~
n/ = ok ([, A, it, T)Y, (2.3)

VP (0)2A,
where Y is a standard MLGM (1 — d /o) random variable and the convergence is strong
in distribution, and where ® is the continuous version of the density function of Y.

Under the hypotheses of Theorem 2.4, we have, in addition,
ook (A L T)=Y B@*+2) > P@pbu(Si=a—b).  (24)

aecZ4 k>1 q,bezd
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Remark 2.5. For a definition of aperiodicity in the setting of Gibbs—Markov maps, see
Definition 4.9. An assumption of aperiodicity is not necessary in the statement in the
theorem, but appears as a result of Hypothesis 3.1, and we prefer to make this assumption
explicit.

We do not expect aperiodicity to be necessary in the statement of Theorem 2.4, up
to the necessary modification in Hypothesis 3.1. Proving this generalization would be
straightforward if f were allowed to depend on x; however, allowing such a dependence
would make the proof of Theorem 2.4 much more difficult. We choose to leave the non-
aperiodic case aside, except for a couple of later results, Theorems 2.7 and 2.11.

Theorem 2.4 shall be proved in §3 with the method of moments and is based on
refinements of the local limit theorem for S,, which says that P(S, =0) ~ CID(O)a_d.

Under our hypotheses, the normalization /P (0)2(,, is equivalent to ./ Zk —o M(Sk =0).

See e.g. [4] for a spectral proof of the local limit theorem, which holds under
Hypothesis 3.1, and implies the equivalence of the normalizations.
In special cases, the normalization 2{,, can be made explicit:

l i ifd=1landa > 1,
oa—1a,

logn if d = o and a, ~n'/?,

log logn ifd=aanda, ~ (nlogn)'/®.

2.2.3. Symmetrized potential kernel. The case when f = f, of Theorem 2.4 is
especially interesting. Then the computation of oGk (fp, A, it, T) boils down to an
estimation of the symmetrized potential kernel g of the Z9-extension:

oGk (fps A, 1. T) =28(p) —
with
g(p) =Y (2u(Sy =0) = u(Sp = p) — 1(Sy = —p)),
n>0
which is well-defined under the assumptions of Theorem 2.4. We estimate the asymptotic

growth of g(p) in §3.5, adapting the methods of [61] to dynamical systems. We get the
following.

PROPOSITION 2.6. Let (Z, i, f) be an ergodic, aperiodic 74 -extension of (A, u, T)
with step function F. Let (B, || - ||B) be a complex Banach space of functions defined
on A. Assume Hypothesis 3.1 holds with (B, || - ||g) and a € [d, 2]. If « =d, let I be the
functions defined by equation (3.55).

Ifd=1anda € (1, 2],

1 Ipl*~!
Ifd=a=1,
2 -1
8P) e Sy (P17
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Ifd=a=2,

2
~p oo ————1(|p|™ ).
g(p) ~p SERTO) (Ipl™)

2.3. Hitting probabilities of excursions. ~ We leave aside for a moment the distributional
asymptotics of the Birkhoff sums, and focus on the probability that an excursion hits a
given site (§4). We now assume that (A, u, T) is a Gibbs—Markov map. The leading
theme of this section is the study of the probability that an excursion from A x {0} hits
A x {p}, and its asymptotics as p goes to infinity.

2.3.1. Induced transformations.  Let us describe the terminology. We define ¢(g) : A —
N, U {oo}, where g0 (x) is the length of an excursion starting from (x, 0):

@0y (x) :=inf{k > 0: §;(x) =0}.

Then, define the corresponding induced map by 7~"{0} (x) := T90™® (x), which is well-

defined for p-almost every x € A. Note that (A, u, T"{o}) is a measure-preserving ergodic
dynamical system [34]. For any observable f : A — R and any x € A, let

poy(x)—1

fo@:= Y foT*x. 0.

k=0
Let us introduce a few more objects: the time N, that an excursion from A x {0} spends
at A x {p}, and the inverse probability o (p) that an excursion from A x {0} hits A x {p},
and the number of times Ny, that the system goes back to A x {0} before hitting A x {p}.
Formally,

Np(x) :=#k=0,...,00x) = 1:Sx)=p} =1+ fp (),
a(p)i=u(Np >0 = @0 <k <o) : Sx)=p) ",
and
No,p(x) :=inf{n >0: T{'(‘)}(x) e {N, > 0}}.

The following theorem explains how these quantities are related in the limit p — oo.

THEOREM 2.7. Let (Z, i, T) be a conservative and ergodict Markovian Z.%-extension of
a Gibbs—Markov map (A, , T). Then the following are true.
e Asp— 400,

a(p) = a(—p)~ EM[N[J|N[J > 0] ~ E;L[NO,[)]

& 2
_ olx (.01 As . Top) _Bulfy o
2 2 '

e The conditional distributions of a(p)™'N p given {N, > 0} have exponential tails,
uniformly in p: there exist C > 0 and « > O such that, for every t > 0,

sup pu((@(p)”'N, > tIN, > 0) < Ce ™.
pezd

+ The extension needs not be aperiodic for this theorem.
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e The random variables a(p)~'N p conditioned on {N, > 0} converge in distribution
and in moments to an exponential random variable of parameter 1 as p goes to infinity.
In particular, for all g > 1,

B Ll fp.q01191~ T (1 + @a(p)?™".

The equality «(p) = a(—p) holds for any recurrent group extension of a probability-
preserving dynamical system. The remaining points rely much more on the Gibbs—Markov
structure.

The proof of Theorem 2.7 rests on two main points: the exponential tightness
of oz(p)_le given {N, > 0} (§4.3), and its convergence to an exponential random
variable (§4.4). The later point is an interesting application of the general fact that, for
many hyperbolic dynamical systems, the hitting time of small balls, once renormalized,
converges in distribution to an exponential random variable (see e.g. the reviews [17, 30,
58]). Once we have tightness and convergence in distribution, we can evaluate the moments
of Np.

For random walks, many estimates are more explicit. For instance, the conditional
distribution of N, given {N, > 0} is geometric, so its moments are exactly known (as
functions of «(p)). With this improvement, one can recover part of [61, Ch. III.11, P5]—
that is, the equivalents in Theorem 2.7 and Corollary 2.9 can be made into equalities:

a(p) = a(—p) Z]E,u[Np|Np >0]=1+ Eu[NO,p]

~ 2
o2k (fo. 00 Ay 1ty Tiop) 14 Enlf, o))

=1
+ 2 2

=g(p).

2.3.2. Induction invariance of the Green—Kubo formula. ~While Theorem 2.7 gives
asymptotic relationships between many quantities, it does not provide any way to
effectively compute them. For random walks, «(p) and g(p) are related through a
probabilistic interpretation of the symmetrized potential kernel.

PROPOSITION 2.8. [61, Ch. IlI.11, P5S] Consider an ergodic aperiodic random walk on
7. Forall p € 72,

a(p)=g(p).

We are able to generalize this proposition to a larger class of dynamical systems.
To our knowledge, our proof of Proposition 2.8 is new even for random walks. We
leverage Theorem 2.4 and [68, Theorem 6.8]. Whenever the hypotheses of these theorems
coincide, their conclusions must be the same. Hence, the scaling factors before the MLGM
distribution must be the same, that is,

o2k (fs A, it, T) =02k (fioy, A, i, Tpop). (2.5)
If we apply this observation to f = f),, we get the following.

COROLLARY 2.9. Let (Z, i, T) be an aperiodic Markovian 74 -extension of a Gibbs—
Markov map (A, w, A, u, T) with step function F. Assume that the extension is ergodic,
conservative, and either of the following hypotheses.
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e d=1andF isin the domain of attraction of an «-stable distribution, with a € (1, 2].
o d=land [, e"Fdp=e =it sen(IL(e™) 4 o (| L(|u|™Y)) at 0, for some real
numbers ¥ > 0 and ¢ € R and some function L with slow variation.
o d=2and F is in the domain of attraction of a non-degenerate Gaussian random
variable.
Then, as p — +0o0,
a(p) ~ g(p).

Remark 2.10. (1-stable laws) The description of the distributions in the basin of attraction
of a 1-stable law is notoriously difficult [2]. As in Hypothesis 3.1, we choose to make a
spectral assumption. It does not capture all such distributions, but includes e.g. symmetric
distributions. We believe that this assumption can be significantly weakened if needed.

2.3.3. An improved distributional limit theorem.  Proposition 2.6 provides a first-order
estimate of o (p), depending on the tails of . We can use this estimate to run an (improved
version of an) argument by Csdki, Csorgs, Foldes and Révész [18, Lemma 3.1]. we get
more explicit integrability conditions than in [68, Theorem 6.8] for observables of Z4-
extensions, which yields a new distributional limit theorem. Note that aperiodicity is not
required for this result.

THEOREM 2.11. Let (K, i, T) be a Markovian 7¢-extension of a Gibbs—Markov map
(A, m, A, u, T) with step function F. Assume that the extension is ergodic, conservative,
and either of the following hypotheses.
e d=1andF isin the domain of attraction of an «-stable distribution, with a € (1, 2].
o d=1land [, e"Fdp=e =it sen(OIL(e™) 4 o (| L(|u|~Y)) at 0, for some real
numbers ¥ > 0 and ¢ € R and some function L with slow variation.
e d=2and F is in the domain of attraction of a non-degenerate Gaussian random
variable.
Let f: A — R be such that:
e the family of function (f (-, p)) peza is uniformly locally n-Holder for some n > 0;
o S+ 1PN DN, p)lieca,wdii(x, p) < +00 for some & > 0 and g > 2;
o 7 fdu=0.
Then, 5
Sy f
VO (0)2Ay,
where Y is a standard MLGM (1 — d /&) random variable, the convergence is strong in
distribution, and

= ok (fio), A, s Tio) s (2.6)

n
oGk oy As 1. Toy) ¢=n£gloo/;f{%}d“+22/[l fioy - fioy o Ty de,
k=1

where the limit is taken in the Cesaro sense.

Remark 2.12. (Optimal exponent in the summability assumption) We consider the case
when d =1 and o = 2. In [18] and some subsequent works by the same authors, the
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condition required for f is

> IpI™EIB(p)] < oo 2.7)

preG

The reason is that the authors used Jensen’s inequality in their proof [18, Lemma 2.1],
which is in this context less efficient than Minkowski’s inequality, which we used in
the proof of Lemma 4.19. This small modification can be implemented in their proof,
which improves by a factor 2 some requirements in their works, e.g. [18, Theorem 1] and
[19, Example 3.3].

Finally, the hypotheses of Theorem 2.4 and of Theorem 2.11 have a greater overlap
than those of Theorem 2.4 and [68, Theorem 6.8], so we can improve the observation in
equation (2.5).

COROLLARY 2.13. (Induction invariance of the Green—Kubo formula) Let
(A, w, A, u, T) be an ergodic Gibbs—Markov map. Assume that the step function
F:A— 79 is o ()-measurable, integrable, aperiodic, and that f 2 F du =0. We also
assume that the distribution of F with respect to [ is in the domain of attraction of an
a-stable distribution, and that the Markovian 7.2 -extension (Z , [, T) is conservative and
ergodic.

Let 5 : Z4 — R be such that:
° ZpEZd |p|(°‘_d)/2+6|,8(p)| < 400 for some & > 0;
b ZPEZd B(p)=0.
Let f(x, p) := B(p). Then,

ook (f. A, i, T) =ock (flo), A, 1, 7~"{0})~ (2.8)

See Appendix A for a discussion of this corollary.

2.4. Applications. To finish this introduction, we present some applications of our
results to more concrete dynamical systems: the geodesic flow on Abelian covers in
negative curvature, and Lorentz gases (i.e. periodic planar billiards). The proofs can be
found in §5.

2.4.1. Periodic planar billiard systems. Lorentz gases—that is, periodic or quasi-
periodic convex billiards—are classical dynamical systems, whose initial motivation
comes from the modelization of a gas of electrons in a metal. The electron is then seen
as bouncing on the atoms of the metal, which act as scatterers.

In the plane and with a finite horizon, Lorentz gases exhibit classical diffusion, and
the trajectory of a particle behaves much like a random walk in the Euclidean space.
For instance, the trajectories are chaotic [60], satisfy a central limit theorem [14, 15], a
local limit theorem [62], an almost sure invariance principle [27] (i.e. the renormalized
trajectories converge in a strong sense to the trajectories of a Brownian motion), etc. We
refer the reader to [16] for more information of billiards. While the infinite horizon case
is also well-known [22, 63], it presents many non-trivial difficulties, so we shall restrict
ourselves to finite horizon planar billiards.
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FIGURE 1. A Sinai billiard with finite horizon.

FIGURE 2. A single collision.

Choose a Z?-periodic locally finite configuration of obstacles (p + O; :i € Z, p € Z?),
where Z is a finite set. We assume that the obstacles O; + p are convex open sets, with
pairwise disjoint closures (so that there is no cusp), that their boundaries are C3 and have
non-vanishing curvature. We assume moreover that the horizon is finite: every line in R?
meets at least one obstacle (Figure 1). The billiard domain is the complement in R? of the
union of the obstacles Q := R?\ Uiez, pez2 (P + 00).

‘We consider a point particle moving at unit speed in the billiard domain Q, bouncing
on obstacles with the classical reflection law: the incident angle equals the reflected angle
and going straight on between two collisions (Figure 2). This is the billiard flow, whose
configuration space is (up to a set of zero measure) Q x S;. Now, consider this model
at collision times; the configuration space is then given by Q := 00 x [—7/2, 7/2]. The
space 2 is endowed with the Liouville measure v, which has density cos(¢) in (x, ¢) with
respect to the Lebesgue measure (see the picture), and is invariant under the collision map.

For every p € Z2, we call cell any set C » = U;ez(p + 00;) and attribute to this cell a
value B(p) given by a function 8 : Z?> — R (Figure 3). We assume that the particle wins
the value B8(p) associated to C,, each time it touches it. We are interested in the behaviour,
as n — +00, of the total amount ), won by the particle after the nth reflection.

We write S,(x) for the index in Z? of the cell touched at the nth reflection time by
a particle starting from x € Q. Recall that (S,,/+/n), converges strongly in distribution
(with respect to the Lebesgue measure on £2) to a centered Gaussian random variable with
positive definite covariance matrix ¥ [14, 15, 70].
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If g is summable and }_ ;2 B(p) #0, then Y,/log(n) converges strongly
in distribution to (ZpeZZ B(p) #0)E, where £ has a non-degenerate exponential
distribution. This follows e.g. from [1, Corollary 3.7.3] and Young’s construction [70],
and is also done in [22]. In another direction, if (8(p)) pez? is a sequence of independent
identically distributed random variables independent of the billiard, the asymptotic

behaviour of (})/,) is markedly different [51].

We present two applications of Theorem 2.4, the first for (hidden) Z-extensions, and the

second for Z2-extensions.

COROLLARY 2.14. With the above notation, assume that:
o fB(a,b)= 5((1) for some function ,3,'
e there exists ¢ > 0 such that ZpGZ |p| /281 B1(p) < +oo;

o Y,z B(p)=0
Then,

1
hm 1/4 U(f)y

n——+o0o n

where the convergence is strong in distribution on (2, Leb), the random variable )

follows standard MLGM (1/2) distribution, and

o(f)?= -
keZ a,beZ?

In addition, o () = 0 if and only if f is a coboundary.

COROLLARY 2.15. With the above notation, assume that:
e there exists € > 0 such that Zpezz IpIE1Bl1(p) < 4o00;
L4 Z[)EZZ :3(17) = 0

Then,

1
lim —=V, = )
,lim log(n)y o(fHY
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where the convergence is strong in distribution on (2, Leb), the random variable )
follows a Laplace distribution of parameter 1//2, and

2 —
()= - mk% %:Zzﬂ(a)ﬂ(b)v(sk—a b|Co).

In addition, o (f) =0 if and only if f is a coboundary.

2.4.2. Geodesic flow on Abelian covers. The geodesic flow on a connected, compact
manifold with negative sectional curvature is a well-known example of a hyperbolic
dynamical system. The geodesic flow on Abelian covers of such manifolds provides a
class of dynamical systems, which preserve a o -finite measure, for instance the Liouville
measure. They are also more tractable than billiards, as they do not have singularities.
These geodesic flows have been studied extensively, for instance to count periodic orbits
on the basis manifold of given length in a given homology class [39, 53, 59]. There are
extensions to Anosov flows [8] as well as to surfaces with cusps [3]. Finally, let us mention
that the geodesic flow on periodic manifolds is also used to study the horocycle flow on
the same manifolds [7, 42—44].

Limit theorems for observables with integral zero have already been obtained in this
context [68], but the improvement we get with Theorem 2.11 translates into a limit
theorem, which is valid for a wider class of observables. Instead of having compact
support, the observables need only to decay polynomially fast at infinity.

Let M be a compact, connected manifold with a Riemannian metric of negative
sectional curvature. Let @ : N — M be a connected Z¢-cover of M. Given a Gibbs
measure /)7 on T'M, we endow T!N with a o-finite measure py by lifting 1) locally.
We refer the reader to [50, Ch. 11.6] for more details about Gibbs measures in this context.

Let (g:):cr be the geodesic flow on TIN. In §5.2, we shall prove the following
proposition, which is a generalization of [68, Proposition 6.12].

PROPOSITION 2.16. Let uy be the lift of a Gibbs measure Ly corresponding to a Holder
potential. Assume that the extension (N, (g;), un) is ergodic and recurrent. Fix xg € TIN.
Let f be a real-valued Hélder function on T'N. Assume that:
o there exists & > 0 such that [y d(xo, x)'=/2T¢| f|(x) dpuy (x) < +oo;
° leN fdun=0.

Ifd =1, there exists o (f) > 0 such that
7 / fogs(x,v)ds=0(f)V1)2,

t—>+oo t

where the convergence is strong in distribution on (T N, un), and Y12 follows a standard
MLGM ((1/2) distribution.
If d =2, there exists o (f) > 0 such that

t
/0 fogs(x,v)ds=0a(f),

1
lim
t—>—+00 /log([)
where the convergence is strong in distribution on (T N, uy), and Yy follows a standard
MLGM (0) distribution.
In both cases, o (f) = 0 if and only if f is a measurable coboundary.
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Remark 2.17. (Recurrent extensions of Gibbs measures) Given a Holder potential F :
T'M — C, let I:"(x, v) := F(x, —v). We say that the potential is reversible if F' and F
are cohomologous, that is, if there exists a Holder function u such that fot fogsds=
u o g; —u for all ¢. In this case, we also say that F' — F is a Holder coboundary. We say
that a Gibbs measure is reversible if it is associated to a reversible potential.

For instance, both the Liouville measure and the maximal entropy measure are
reversible, because the associated potentials (constants for the maximal entropy measure,
and the log-Jacobian of the flow restricted to the unstable direction for the Liouville
measure) are reversible.

If pnpy is a reversible Gibbs measure and d € {1, 2}, then the geodesic flow on
(T'N, py) is both ergodic and recurrent (see [55] for the constant curvature case, although
the proof works as well in variable curvature).

The only difference between Proposition 2.16 and [68, Proposition 6.12]
is that the assumption that f has compact support is relaxed to
Jriy dxo, )72 £1(x) duy (x) < 400 for some & > 0.

Note that our work gives us more information on this system; for instance, Theorem 2.7
can be adapted to yield an asymptotic equivalence of the probability that, starting from
some nice Poincaré section Aj, the geodesic flow reaches a faraway Poincaré section A,
before returning to Aj. However, the geometric interpretation of these sections is less
evident than for others systems, such as billiards.

3. Theorem 2.4: assumptions and proof

This section is mostly devoted to the proof of Theorem 2.4. It is organized as follows.
The spectral hypotheses are presented in §3.1. The following three subsections contain,
respectively, a sketch of the proof of Theorem 2.4, the full proof of the theorem, and a
proof of the more technical estimates we use. Finally, in §3.5 we prove Proposition 2.6.

3.1. General spectral assumptions. Let P be the transfer operator associated to i >
hoT,thatis,

/Pf~gdu=/f-gon,u forall f € L'(A, p), forall g € L(A, p).
A A

We consider the family (P,), .« of operators defined by P, : h+> P (¢! F)h), where
(-, -) stands for the usual scalar product in R?. Note that

k kg ,iu,s)
Pr(h) = PRS0, (3.1)
We make the following assumptions. Thanks to perturbation theorems (see namely [28,

31, 40, 48, 49] for the general method, and [4] for an application to Gibbs—Markov maps),
they hold for a wide variety of hyperbolic dynamical systems.

Hypothesis 3.1. (Spectral hypotheses) The stochastic process (S,), is recurrent. There
exists an integer M > 1 and a p-essential partition of A in M measurable sub-sets
(Aj)jez/mz suchthat T(Aj) = A forall j € Z/MZ (M = 1if T is mixing).

There exists a complex Banach space (B, || - ||g) of functions defined on A, on which
P acts continuously, and such that:
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e [, [-] defines a linear continuous form on B;

e 1eB and for every j, the multiplication by 1 4; belongs to L(B, B),
where (L(B, B), || - l¢,8) stands for the Banach space of linear continuous
endomorphisms of 3;

e there exist a neighbourhood U of 0 in T9, two constants C > 0 and r € (0, 1), two
continuous functions A. : U — C and I1. : U — L(B, B) such that, forall u € U,

Py = A1l + Ry, (3.2)
with
M,R, = R,I1, =0, (3.3)
oM+ =, (3.4)
ro=1, (3.5)
Mo=M Y Eulla,Ila,,. (3.6)
JELIMT

sup [|RY [ 23,8) < Cr, 3.7)

velU
sup  1Pf e < Crt; (3.8)

ve[—m,m]9\U

e ifd =1, there exists o € [1, 2] such that, forall u € U,
D = €V OLED o L(Ju| YY),

as u goes to 0, where ¥ (1) = 9 |u|*[1 — i¢ sgn(u)] for some real numbers ¥ > 0 and
¢ € Rsuchthat [¢] <tan (ma)/2if x > 1. We set X :=1;
e if d =2, there exists an invertible positive symmetric matrix ¥ such that, forallu € U,

Ay = e VWIWLIVEuTh | o(ulPL(Jul™Y),

as u goes to 0, where ¥ () := |u|?>/2 and L is slowly varying at infinity. We set 9 :=
1/2.

Hypothesis 3.1 implies the ergodicity of T and the mixing of (T"™ )ia; forall j € Z/MZ
as soon as B is dense in IL'(A, w). If the system is not mixing, then it is expected that
the transfer operators has multiple eigenvalues of modulus 1. The following proposition
asserts that, in this case, the standard spectral techniques yield a decomposition as in
equation (3.2).

PROPOSITION 3.2. Assume the beginning of Hypothesis 3.1 and its first two items,
and that (Ag, u(-|Ag), (TM)|AO) is mixing. Assume in addition that there exist a
neighbourhood U of 0 in T%, two constants C > 0 and r € (0, 1) and continuous functions
X, Aoy ey Ak—1.:U—>C and I, Mo, ..., Og—1,, R,R:U— LB, B) such
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that, for allu € U

Pu = Z )\j,unj,u + Ruv
jeZ/KZ
1_[j,uRu = Rtu,u =0,
Ty =8 ju,
[Aj0l=1
k k
sup [|Ryllcs,By < Cr",
velU
and 140 PM (14,) = 2, T1y, + Ry, with
5»0 =1,
1:[5 = ﬁua
Mo = p(-|Ap)1a,,
,R, = R,I11, =0,
IRl 8.8) < Cr*.

Then P, = A, 11, + Ry, for all u € U, and the equations (3.3)—(3.7) are satisfied. If
moreover u > P, is continuous on T% and P, admits no eigenvalue of modulus 1 for
u # 0, then equation (3.8) is also satisfied, up to an increase of C > 0 and r € (0, 1).

Proof. Up to taking a smaller U, we assume that | .| > C'/Mr and |1.| > Cr™. Then
by = M1, for every j € Z/MZ, and T, = Y ;c7/m7 1411 j,u(14,°). Hence we can take
K = M and, up to a permutation of indices, we assume that A , = A,/ with & := e2in/M
and A9 =1 (P1=1 ensures that 1 is an eigenvalue of Py, and this convention yields

equation (3.5)). Hence P, = 1, I1, + R, with

Au = A0,us
Moe Y &M
jezZ/MZ

Note that I, R, = R,T1, =0 and that T =3,/ )7 /WD, , =T1,, which
proves equations (3.3) and (3.4). In the general case, it remains to prove (3.6).
Let f be an eigenvector for the eigenvalue £/ of P. For all k € Z/MZ,

P(la f) =&/1a,,, f, (3.9)

so that PM(IAk f) =14, f. Since TM is mixing, f must be constant on each Ay; using
equation (3.9), we get that f is proportional to ) ., mz & —ik1 A, - We conclude that

o= Z §_jk1AkEu[ Z EﬂlA@},
keZ/MZ teZ/MZ

and from there that Tlo = M 3" ;747 5/ 1.0 = Y rezymz Lags Eullac].
Finally, equation (3.8) comes from [4]. O
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For every n, we set
a, :=inf{x > 0:n|x|"“L(x) > 1}, (3.10)
so that nL(a,) ~aj. The sequence (a,) is then regularly varying of index 1/w.
Under Hypothesis 3.1, Eu[ei(t'sn)/“"] ~ (At/a,)" ~ e VIO for every ¢ € R%. Thus,

the sequence (S,/a,), converges in distribution to an «-stable random variable with
characteristic function e"/’(*/f ),

3.2. Strategy of the proof.  Given the length of the proof and the technicality of some of
its parts, we give here a brief outline of how the method of moments can be applied to our
problem.

Let Z,(B)(x) :==Y ;_, ,B(SnTF(x)) be the Birkhoff sum of § starting from (x, 0). The
proof consists in showing the convergence for every m of the mth moment of Z,,(8):

E, [(Z;l—(,;m)m] —E, [(ZZ:I Zaezgtlinﬁ(d)l{sk—a} )mi|

=0, > Y @) Blam)n(Sy =ar. . .., Sk, = am).

kisoskm=1ay,...,ameZd

Hence we have to deal with quantities of the following form:

Z Z Blap™ - Blag)N 1 u(Sk, =ar, ..., S, =ay),

15k1<'“<kq§" a1y aqGZd

> > Bap™ - Blag™s

I<kj<--<kg<n ay,...,a,€Z4

where Ni +---+ Ny =m. Let us write A,.4:n,
roughly as

N, for this quantity, which behaves

X u(Sk; = an)u(Si,—ky =az —ai) - - - W(Sk,—k,, = aq — dg—1)-

This equation would actually be exact if (S,), were a random walk. Then, put ko := 0 and
;i :=k; —k; — 1, so that

We prove that

and even that
An;q;N1 ..... Ny = 0(9121)

except if (N1, ..., Ny) is made of 2s and of pairs of consecutive 1s and of nothing else,
which implies that m is even. In particular, for all odd m,

E,[Z"] = oM.

This is the content of Lemma 3.4, which is by far the most technical part of our proof.
This is also the point where we use the fact that 8 has zero sum; otherwise, we would get
Anginy....N, = OQE™) for (N1, ..., Ny)=(1,.... 1.
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If (N1,..., Ngy) is made of 2s and disjoint pairs of consecutive 1, then it contains
(m — q) times the value 2 and (¢ — m/2) pairs (N;, N;+1) = (1, 1). Then, we shall prove
that

m—q
Avgmieng ~ 25 ] (Z B@u(sy, =a))

(1+"'+€m/25n i=1 “gezd
m/2

< I (Z > ﬁ(a)ﬂ(b)u(&:b—a)u(&zi=a)>

i=m—q+1 =1 q,be7d

m—q
2 .. —d
< Y (X i)
bt tlpp=<n i=1 “qeZd
m/2

X 1_[ <Z Z B(a)BD)u(Se :b_a)c%d)
i=m—q+1 =1 a,bezd
e q—m/2
~ cm/z<z ﬁ(a)z) (Z Z B(@)BB)(Se=b _a))
acZd L>1 q,be7d
m/2

<> [T

Lyt Al <n i=1

n m/2
~ K g (Z ae_d) = K%y,
=1
where the constants ¢ and K, , are explicit and yield the MLGM random variables.

3.3. Proof of Theorem 2.4. In this section we prove Theorem 2.4. To prove the strong
convergence in distribution, it is actually sufficient to prove the convergence in distribution
with respect to some absolutely continuous probability measure [72, Theorem 1]. At first,
we prove the convergence of (SnT f/24)» under the probability measure (1o :=  ® o, i.e.
the convergence of (Z,(8)/2,), under the probability measure , where

Z,(B) =) B(SH.
k=1

We use the method of moments. Let m >0 be an integer, which is fixed for the
remainder of this proof. Then, for all n

E.[Z,(8)"1=E, [(Z ﬂ(sk>) }

k=1
n m
- Z Z E, [H ﬁ(ds)l{skS:dr}]
Kivekm=1dy,....dpezd s=1

We delete the terms that are null, and regroup those that are equal. Let us consider one
of the terms ]_[;":1 ,B(ds)l{SkszdS}- We may assume that dy =dy as soon as kg = ky/;
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otherwise, 1(s, =d,)1{s, =dy} = 0 and the whole product is zero. Let g :=#{k1, ..., ku}.
Then {ki, ..., ky }_{nl,.. ,ng} with 1 <ny<---<nyg<n. We set Nj :=#{i =
I,...,m:k; =nj} for the multiplicity of n; in (k1, ..., ky), and a; :=d; if k; =n;.
We write a:=(ai,...,aq), N:=(Ny1,...,Ny) and n:=(ny,...,ny), and set, by

convention, ng := 0 and ag := 0. Observe that

m q
H B s, =,y = H ﬂ(aj)le{Snj:aj}

s=1 j=1
and that the number of m-uplets (ki, ..., ky) giving the same pair (n, N) is equal to

the number ¢y of maps ¢ : {1, ..., m} — {1, ..., g} such that ¢~ ({j})] = N; for all
jef{l,...,q}. Hence

q
EM[Zn(ﬂ)m Z Z CN Z Z ]E:u[H(ﬁ(aj)le{Sn_/—aj})}'

Nj>1 1<ny<--<ng=<n ae(Z4)4 j=1
N1+ +Nq—m

For all n>1, for all 1<g <m and for all N=(N;)i<j<4 such that N; >1 and
Nj =m, we define

] 1
q
ApgNi= ) 2 E [H(ﬁ(aj)m{sn,:af})}
I1<ni<--<ng<n ac(Z4)1 j=1 .
q
= Z Z EM[H(ﬂ(a-’) /I{Sn 75,11 l—lljlljl})}’
1<nj<--<ng<n ac(z4)4 Jj=1
so that
Eu[Z2(B)"] Z Y. oNAwgN. (3.11)
Nj>1
N1+ +Nq_m

Instead of working with a sequence of times (n;) and positions (a;), it shall be more
convenient to work with time increments and position increments. Let 1 <n; <--- <

ng < n. We can describe this sequence with integers ({1, . .., £;) by taking £; :=n and
Lj:=n; —nj_iforall2 < j < g.Inwhatfollows, sequences ({1, ..., £;) € {1, ..., n}?
and sequences (ny, .. ., ng) such that 1 <n; < --- <n,; <n shall be related in this way.

Let E; , be the set defined by

q
Eq’nz{E:(El,...,ﬂq)e{l,...,n}q:ZEjfn}.
j=1

Then summing over allm= (n1, ..., ng) suchthat 1 <ny; <--- <n,; <nis the same as
summing over all £ in E; ,, whence

q
AnigN = Z |:<1_[ ﬁ(aj) > Z EM[H I{S@jzaj—aj—l}oTnjl:|i|' (3.12)

ae(Z4)4 LeE, , j=1
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A single coefficient A, N is the contribution to the mth moment of Z, (8) by paths of
length ¢ and with weights (N;). Our goal is to find a sub-family of such weighted paths,
which is manageable enough so that we can estimate the behaviour of the A.,;N, and
large enough so that it makes for almost all E,[Z,(8)™] as n goes to infinity. However,
in order to benefit from the fact that ", ;4 B(a) =0, we use transfer operators, and a
decomposition, which leverages this equality to make some further simplifications.

For all £ € N and a € Z?, we define an operator Qg , acting on 13 by

1 .
0ralh) = P(Lis—ah) = -5 / e~ PE () du,

[—7,7]
where we used (3.1) to establish the second formula. For 1 < g’ < g, we write
Dy = l_[(l{sszaj—a_/—1} o Tmi-1).
j=1
Recall that PX(g o TX - h) = g P¥(h). Hence, by induction,
P"4(Dg) = P" (L5, =a,a, 1) © T""" - Dg-1)
= Pl (s, =ag—ag 1) P71 (Dg-1))
= Qéq,aq—aq,l (Pn‘Fl (Dq—l))

= Qéq,aq—aq,l e Qll,al—ao(l)-
Plugging this identity into equation (3.12) yields
q
An;q;N = Z |:<1_[ ﬂ(aj)Nj> Z Eu[qu,aq—aq,l e Qll,al—a()(l)]i|~ (313)
ac(zdy - Nj=1 LeEy,

We further split the operators Qg . Let us write

0
Qra= 00+ 0. (3.14)
with

HZ
o) == 0)—

ay

®(a/ag) — 2(0) . _
0 =epa+ 2@/o) = PO e i fleg.oll = o(ay ),

d
ay

where Iy is as in Hypothesis 3.1, which we know is possible thanks to Lemma 3.6.

T If B has a non-zero integral, different terms dominate, and the moments grow faster. It is thus essential to cancel
out these ‘first-order terms’.
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We introduce these operators Qg); and QE]; into (3.13), creating new data we need to
track: the index of the operator we use at each point in the weighted path. Fix n, ¢ and N.

Givene = (g1, ..., &) € {0, 1}9 and s € Z9, write

q
—— A\N; (&q) (e1)
Banm X (0@ )0l a0

ap,..., aqud i=1

EulBlag™ Q) . Blag ™. @M of (],

Il
7.

(3.15)

so that

ApigiN = Z Aft;q;NZ Z Z bg,e,N(l)-

eec{0,1}4 €€{0,1}4 LcE,

The datum s € Z¢ is the starting point of a weighted path. Later on, we shall estimate
Bi ON and bf’ ¢.N On pieces of the weighted path (ao, . .., aq), in which case the point s
will not always be 0. The quantity Afrq,N is related to A,.,.N and therefore shall only be
estimated for the whole path (a, . . ., a4) with, as before, the convention ag = 0, so in its
definition we always take s = 0.

Now, the main question is: for which data (g, N, €) do the coefficients Afl_ ¢:N> Seen as

functions of n, grow the fastest? One would want to use the larger operator QEZ(Z whenever
possible, and to use the lowest possible weights whenever possible (because lower weights
means larger value of ¢, so a faster combinatorial growth). A priori, the best possible
choice wouldbe e = (0, ...,0) and N= (1, ..., 1). That is indeed true for observables
B with a non-zero integral. However, in our case, the fact that ), ;s B(a) = 0 induces a
cancellation, which makes the corresponding coefficient vanish. This can be seen with the
following elementary properties.

PROPERTIES 3.3. Consider a single linear form b , \. For all 1 <i < q, the terms on the

right side of szf’é,- —ai in equation (3.15) depend only on ay, . . ., aj—1, and the terms on
its left side only depend on a;, . . ., a4. Hence, the following is true.

(i) Since fo; does not depend on a, the value of bé(,o(’zo)‘ 0).(No.N) does not depend on s.
Without loss of generality, we shall choose s to be O when &1 = 0.
Q) by 1)) =@ Y,z B@EL[]=0and

by 0y () = @O Y40 B@VE[ forall €, N > 1.
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(€,0,&") _ (0,6 :
) by o ey, Nno.Ny = 2jezymz Bulla; BS e NOMEWLBy (o oy vy ny (Ba400)) Boe

(e,0,&") _ e 0,&")
s,(e,eo,z/),(N,No,N/)(') = Z bsen(a;- )bo (€0,4'),(No,N') (1A1+wn ),
jezZ/MZ

since QK Jai—aj_ l(lAj') 1A1+( Qggla,—al 1()

(iv) In particular, bs,(l,)zo),(N,l) =0, and

(£,0,0,&")
5,(€,00,£),4),(N,1,Nj,N')

0) 0,&") _
D BE N b0 gy 1y Mas+1810B, 5 gy g Ny st 1) =0
jeZ/MT.

) ,1,...,1)
N eq>(N1N2 Nq>(1A')

..........

aj GZd

(vi) Applying point (v) and the fact that Za pezd B@BB)E,L] Q(O) _,(D]1=0, we get

b e 1y da) =20 " B@BBIELQr . b(a;,,)]

a,be7d

=oO)a;" Y F@BBI(Ajre: Sy =a—b).

a,beZd

Given a sequence € € {0, 1}9, we can iterate point (iii) above to cut b§ ;. ¢.N into smaller
pieces, for which 0 may only appear at the beginning of the ass0c1ated sequences of
indices, and then use point (v) to transform the heading ¢; =0. Write m| < my <

- <mg for the indices i € {1, ..., g} such that &, = 0. We use the conventions that
mg41:=¢q + 1and ;41 :=0, that bf,e,N =1 if g = 0, and that an empty product is also
equal to 1. Then

e

Il
=
S

,,,,, 2 by (1)
JEZ/MZ

0,1,..
x Hl’o (em, s -0 NNy -0 QA )

..... eml_1),(N.,...,le_l)(1Aj)

|
%
o
~
=
~
~
=
S
o2
G

N g (Lo D)
1_[ Z Bla) lba Cmjttsesbmy =10 (N4 1500 Nig i+1—1)(1A/‘+[1+’“+emi)'
i=1

and
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We sum over £ € E, ,, and get

As NS D0 IBG N

1,..., 1
<Moo (D swp 1y o v, a1 3.16)
Uyt ) JELIML 1 !
seensbmy —

ell,..., n}’”lfl

X ﬁ <Q[ﬁ Z sup

=1 gty 1) TEEME

E{l,..‘,n}m’url_mi_l

Ny, 7.(1,a1)
x| 2 p@ Ba 1o <)o PN -0 AAD | ) G.17)
aeZ4

Fix w € (0, 1] such that (¢ — d)/2 <w < (¢ —d)/2 + ¢, and n € (0, w] such that w +
n <(ax —d)/2+ e. The control of (3.16) and of (3.17) shall be done with the following
technical lemma, the proof of which is postponed until §3.4.

LEMMA 3.4. Under the assumptions of Theorem 2.4 and with the previous notation, for
everyq > 1and N= (N, ..., Ny) e N?, for every j € Z/MZ,

1
sup Y bR Aapl = oy N, (3.18)
wgt T+ lal? AN
Le{l,...,n}4

n
(1) _Jo) ifg=1,N=1,
D12 B@hiiy w4 = {0(2(,,) o1 N2 (3.19)
t=1"qez4
Ni+-+Ng—1 .
oY @bl A =o@y T ifg =2, (3.20)
Le{l,....n} qe7d

Equation (3.19) implies in particular that ) ,_, | Zaybezd ﬁ(a),B(b)IE,L[Qg;fb(l)ﬂ is
bounded independently of n. Since Za,beZd ﬁ(a)ﬁ(b)EM[Qg);_b(l)] =0 for all £, we get
that 3 = >4 pezd B@)B(b)u(Se = b — a) is absolutely convergent in £, as claimed in
Theorem 2.4.

We consider the following condition on the sequences & and N:

mp =1,
, N, €1, 2) (3.21)
foralli efl,..., K}, { Ny, =1 = mip1=m; +2, Nigm; =1,
Np, =2 = mjy1=m; + 1.

Note that this condition implies that m = 2K.

COROLLARY 3.5. Use the assumptions of Theorem 2.4 and the previous notation. Let
m=>1,q>1and Ny, ..., Ny € Ny be such that Ny + - - - + Ny = m. If condition (3.21)
holds, then

1A, Nl = O;
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otherwise,
|Aft,q,N| =o(2)).

In particular,

ELlZ,(B)"]1= 0  forallm e 2N, (3.22)

EL[Z,(8)"1=0(})  forallm e 2N+ 1. ’

. . N1+'+Nm]71 .
Proof. Due to equation (3.18), the term (3.16) is an o(%,, )if m; # 1, and an
oy = 0@ My i =1
Let us now estimate the term (3.17). Due to equation (3.18), since ), |a|"|B(a)| <
+oo, forall No>2and g > 1, forall Ny, ..., N, > 1,
No+N N,
oA, sup B@MBS )y Aa)| = 0@ T,

ee(l,...nya JELIMLY | g

Due to equation (3.19), this estimate holds when Ny > 3 and ¢ = 0; due to equation (3.20),
this estimate holds when Ny =1 and ¢ > 2.

The two remaining cases are No =2, g =0 and Ngo =g = 1. When Ny =2 and ¢ =0,
we have a upper bound in O(Ql )= O(QlN(H_ +Nq) When g = Ngp = N1 = 1, the same
upper bound is given by equation (3.19). If g = Ngp = 1 and N; > 2, then equation (3.19)

yields a upper bound in 0(9[3) = (QlNOJr +N")

Hence, the term (3.17) is in O(QlZK) =0,
we are in one of two cases:

Nyt N ) if, for every i € {1, ..., K},

o Ny, =1lmip1=m;+2and Niyp, =1;
o Ny, =2, mip1=m;+ 1.

Otherwise, (3.17) is in o(2,, Nowy N ). In particular,

1A, Nl = O,
Furthermore, if condition (3. 21) is not satisfied, either (3.16) is an o (2, Nkt N - 1) or one

Ny +-+Npy, . .
of the terms in (3.17) is an o(2A,, ' it 1), so |A; q N| = o). This is the case, in
particular, if m is odd. O

Condition (3.21) can be rewritten:

e max; N; <2;
e g =0assoonas N; =2;
e thereexists 7 C{l,...,qg}suchthat{i : N; =1} = Ujej{j, j+ 1}
o ¢gi=0andg; =1forall jeJ.
Assume now that m > 0 is even. Let us write G(g) for the set of N= (Ny, ..., Ny) €
{1, 2} such that Ny +---+ Ny=m and {i € {1, ..., g} : N; = 1} is the disjoint union

of pairs of the form {j, j + 1}. Given N € G(gq), there exists a unique ¢(N) € {0, 1}4
such that (¢(N), N) satisfies condition (3.21). Note that ¢ =|{i :&; =0, N; =2}| +
2{i:6;=0,N; =1} and m/2=|{i :6; =0, N; =2}| + |{i : & =0, N; = 1}|, so that
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i:ei=0,N; =1}| =q —m/2and |{i : N; =2}| =m — q. Then

™) )
BhaxnM = > (H b<z,~>‘<2)(1Aj+el+m+e,.)>

JEZ/MZ NiN;=2

©.1)
X( [1 b<ei,z,-+1>,(1,1>(1Aj+u+-~+e,-)>-

i:Nij=1,6;=0

Let Eqn be the set of g-uplets of integers (£1,...,¢;) €{l,...,n}? such that
M Z _1[€i/M7 < n. Using points (ii) and (vi) in propertles 3.3, we get

A€ m 2aczd B@)* ﬁ(a)
oo X211 )

JELI/MZ LeEy , “i:N;=2

X ( 1_[ Za,heZd ﬂ(a)ﬁ(b)M(Aj+£l+...+[i; S@’_+1 =a — b)>

d
iiN;=1,6;=0 e,
Z Zd /3(61)
=o@H) + @O Y ( [] =<5—
JEL/MZ EEE i:N;=2 af:

x( 1—[ Yapezd B@BMB) YLy (A gty st LM Mk Stiyy =0 — b)>
d
i:Nj=1,6:=0 e MM

— o) + 00" Y ( I Zaezdﬂ(co )

CeE,, iNi=2 az
x( 1—[ > apezd B@BBu(Se,, =a— b))

ad
i:Ni=1,6;=0 [¢i/ MM

m—q
= o(2A7) + <I><0>’"/2( > ﬂ(a)z) >
4

aeZd oo lg—mj2=1
q—m/2
x[( [T D B@B®uS, =a —b))
i=l q,bezd
m/2
(, > 1)
eleEm/Z,n Z?:lm/z G i=1
The sequence (2l,;) has regular variation. Due to Lemma 3.7, forall £, ..., £;_m/2 > 1,
m/2 T+ (o — d) Jo)™/?
Z 1_[ ae, asn — +00.

ek A4 L'l +m/2(x —d)/a)

m/2,n— Zq m/2 4
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Hence, by the dominated convergence theorem,

m—q
Anon ™ m’”cp(oy"/z(Z Ba) )

aeZ4

T2 DA+ (o = d) Ja)y"?
X <; a;ﬁ B@)pb)u(Se =a — b)) TSIk

If N¢ G(g), or Ne G(g) but & #&(N), we have already seen that Az;q;N =o(2AM).
Therefore, by equation (3.11),

WLZa(BY" 1~ Y enARN

g=1NeG(q)
For fixed ¢, the value of cN does not depend on N € G(g), as the multiset of weights is the
same. There are 2~ "9 ! maps from {1, ..., m}to{l,...,g}suchthatl,..., m—gq
each have two preimages, and m — g + 1, . . ., g each have one preimage. Thus,

m
forall m € 2Z, Eu[Z,(B)"] ~m! Y 27— 3" Azfi)N.
q=1 NeG(q)
For fixed ¢, there are (q’_"ril 2/2) sequences N € G(g): each such sequence is the
concatenation of m /2 blocs of two different kinds, with r := g — m /2 blocs of one kind.
Thus, for even m,
mp2 DL+ (@ = d) Ja)"/?
'l4+m/2(a¢ —d)/a)

Eul2,(8)"] ~ A3 m!®(0)

m/2 2\ m/2—r
<3 (m/Z) (Zaezdz p@ )
r=0
x (Z > B@pbI(S=a~ b))
=1 aq,bezd
T T+ (@ —d)/a)"/?

1“(1 + (m/2)(a —d)/a)

®(0) ) m/2
[ (Z B@?+2y" " ﬂ(a)ﬁ(b)u(se—a—b)ﬂ

acZd =1 q,be7d

— o m!T (1 + (o — d)/a)™/? S0 oo (6. i Fyn
2mRT (1 + (m/2) (e — d) /o)
Let ) be a random variable with a standard MLGM (1 — «/d) distribution. Its distribution
function is even, so all its odd moments are 0. Let ¥ have a standard Mittag—Leffler
distribution of parameter 1 — «/d and N be a standard Gaussian random variable. Then

the even moments of ) are

m/D\T(1 + (@ —d)/)™?*  m!
L+ m/2)(a —d)/a) 2m2(m/2)!

_ mID( + (a — d) Ja)"?

C 22T (14 (m/2) (e —d) /)’

E[Y™"] = E[Y"/*|E[N™] =
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so that, for even m:

Eu[2,(B)"1~ ArEL(V®O)ock (B, A, i, TIV)".

We already know that E,[Z,(8)"]=o(d}}) for odd m. Hence, all the moments of
(Z2,(B)/U,), converge to the moments of /O (0)ogk (B, A, i1, T)). Since,

Z[ L+ m/2a — d)/a) }‘/2'" —+
mT(+ (@ —d)jay2| ~ 7%

m=>0
Carleman’s criterion is satisfied [24, Ch. XV.4], so (Z,,(8)/2l,), converges in distribution
to /O (0)ogk (B, A, 1, T)Y, when A x Z is endowed with the probability measure
uw x 8.

Finally, remark that
Zn(B) 5 _ Zn(B)| _ 218l
2y A, |7 Ay

so by [72, Theorem 1], the sequence (Z,(8)/2l,), converges strongly in distribution to
VO ()ogk (B, A, b, THY.

n—-+00 07

3.4. Technical lemmas. In the previous section, we used three technical lemmas, whose
proofs would have been too long to include in our main line of reasoning. Their statements
and proofs follow.

We begin with Lemma 3.6, which we used to control each part of the decomposition

Ota= QEOZI + Qélzl. Recall that @ is the continuous version of the density function of the

stable distribution with characteristic function e=¥V="_ Since w(Se=a)=E,[Q¢q(1)]
for a € Z4, the following lemma can be understood as a strong form of the the local limit
theorem for (S¢)¢>1.

LEMMA 3.6. Assume Hypothesis 3.1. Let a € Z.%. For every positive integer ¢,
®(a/ar)

Qr.alh) = a—dnf;(m +0.a(h),
4
with sup,cza llee.allp—5 = o(a;).
Moreover, for every w € (0, 1],
_ —(d
sup [pI"1Qea — Qea—pll = O(ay “T), (3.23)
a,pezd
p#0
and
1Qta—p — Qta — Qt—p + Quoll = O((lal |p)?a; 2. (3.24)

Proof of Lemma 3.6. Recall that Qg q(h) =1/Q2m)? [14 e "9 Pl(h)du.  From
Hypothesis 3.1, and up to taking a smaller neighbourhood U, there exist constants

Co, co > 0 such that || || (B) < Co and
max{|A,|, |e_£‘/’(\/§”)L(\\/§H|71)|} < e—c()\ul"‘L(|u|*l)’

forallu e U.
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Let ¢ € (0, ). Since L is slowly varying at infinity and X is invertible, by
Karamata [35] (or Potter’s bound [9, Theorem 1.5.6]), there exists £y > 0 such that, for
every £ > {pandv e U,

i<'L(az/|v|) _ e
L(ag) |~ 2

lvl® —
Since nL(a,) ~ a3, up to choosing a larger £y, for every £ > £y and v € U,

o
]t < e'vL L(%) < ujete (3.25)
a, [v]

We begin with the first point of the lemma. Let a € Z¢ and £ > £, be an integer. By
Hypothesis 3.1,

T @) ~ @)

and, for every u € U,

1 . .
Ota /T ) e~iwa pt gy /U e AT du + 0(rY), (3.26)
IALTE — et VEOLIVEUTH i
_ —1
< DulCITTE = Tl By + AL — e~ P VEOLAVETD Tl 2 s )
< C(1+ Llul* L(Ju| "))~ 0 LU Dg ) 1) 3, (3.27)

where £ is bounded and lim,,_, 9 £(x) = 0, due to the asymptotic expansion of u > A, to

the continuity of u — IT,, at 0 and since I"If; = HE,K/ MM (see equation (3.4)). Hence

1 _i ., 1 —i —y (VEWLVEu") e
H ot /Ue @) 3L TE gy — o /Ue i)ty (VEOLIVEUD E gy

<C / (1 + €luL(|u |~ y)e oM LD g 1) dy
U

- CaZd/ (1 +e |v(|x“L(%»e—mavr’/a‘z)L(w/v|)§ (1) dv
aU ay [v] ay

< Ca;"/ U(l + |u|“+€)e“0|vl“g<l) dv
ag

a
= o(ay?), (3.28)

due to (3.25) and to the Lebesgue dominated convergence theorem. Finally,

‘;d / i) )= (VEOLIVEu™Y) g, idq><i)‘
Qm)4 Ju af  \a

_ ‘%f e—i<v,a>/ﬂzze—KW(v/az)L(az/lvl)_;d/ o—itv.a)/ae,— ) gy
@m)ag Jau @m)laf Jra
1 i
_ ~iv.a)/ar (g th /A Lia /) _ g b ) ~d
=|— e (e —e )dv|+o(a,”)
@rydal fU
1 «
< 5o / L FOELE/PD _ b)) gy 4 o(ar?)
¢ JaU
— oar®, (3.29)
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using again the Lebesgue dominated convergence theorem (with (3.25) for the necessary
upper bound). Note that the upper bounds we used are independent of a, whence
P L/ o) ,—EU IO LIVEU ) g, iq;(i)
aezd| @) Ju af \a
This ends the proof of the first point.
Let 8 > —1. Let F : T¢ — C be a measurable function, with |F (u)| < K |u|? for all

u € U. Then, for all large enough ¢,

1 4
o /W Fu) P! du

=o(a; ).

/F(u))\f;nﬁdu + |Flli 0
U

]
B i @mn)

< KCo f u|Peoth“ LA™ g 1 K oY)
em)? Jy

<Ko / [P0t (0 /aD L@ D gy 4 K O ()
(Zﬂ)d U
K . oa—e
< —dﬂe / lfe= " du+ K 0"
(27r)dal
=K.0(a, "), (330)

where the O(az(‘”'3 ) ) depends on ,3 but not on K.
With |F ()| = e~ — em10a=P)| <min(2, |u] |p|) < 2'7|p|®|u|®,
equation (3.30) yields

—(d
sup 1Qe.a — Qr.a—pll = O(Ip|®a, T,

ac7d
which is equation (3.23).
With |F(u)| = e~ H @ — 1]]e! P — 1| <min(2, |u||p]) - min(2, |u] |a]) <

41=2|q 19| p|©|u|?®, equation (3.30) yields:
1Qta—p — Qea — Qe.—p + Quoll = O(lal®|p|”a; ),
which is equation (3.24). O

We now give a proof of Lemma 34, which was stated in the previous section This

.....

on N, and was central in the proof of the main theorem. For the convemence of the reader,
what we have to prove is reformulated at the beginning of the proof.

Proof of Lemma 3.4. Let us introduce the following operators on 3:
Cha,(01,...,9), (N1, s Ny 1)

— (D N,_ M Ny (1)
T Z Qeq,aq—aq—lﬁ(aq”) e leyaz—alﬂ(al) 1inl,al—ao’

and
Da,(ty,....0),(N1,..Ny)

e Ny H(D) N, (1) Ny (D)
= Z Blaq) quqv“q—aq—l'B(aq_l) e Q4 ay—a Blar) lQ@i,ai—ao‘

ao,...,aqud
ap=a
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Note that
bR () =EuDaen()] and Y B@blyi’ ()= > B@EuDaeNC)).
aeZ4 aeZd
Hence, it is sufficient to prove that
_ Ni++N,
sup (1+[a") ™" Y [Daenll=0@"" T, (3.31)
aez? Lefl,...,n)e
n
o) ifg=1,N=1,
Z Z B(a)Dq, o), (n) || = {0(9[’1) ifg=1.N>2. (3.32)
{=1"qe7d
Ni+-+Ny,—1, .
Do DD B@Daen| =0@, T ifg =2, (333)
Lefl,....n}d "qezd

Restriction of the problem. We first observe that we can restrict our study to the case
where all the N;’s are equal to 1. The price to pay will be that we will have to consider
both D, ¢ (1,..,1) and Cp 4 ¢,(1,...,1). Equation (3.32) shall be proved separately with the
next step (Case g = 1).

We shall prove the estimates (3.31) and (3.33) in the particular case where
(N1, ..., Ny)=(,..., 1) (orequivalently Ny + - - - + N, = q), that is

sup(1+1al)™" > [Daeq...pll =o@), (3.34)
aez? ee(l,...n}
o > B@Dacq...n | =0@F ifg=2. (339
Lefl,....n}1 " gezd
together with the following estimates:
sup(1+ 12D > ST IBGIChaeq...nl =o@i™), (3.36)

aeZ! Lefl,...n}9 pezd

and
>y |ﬁ(b>|HZﬁ(a)cb,a,e,a,“.,n =o(AD). (3.37)

Le{l,...,n}4 pezd aeZd

Assume these estimates to be proved. If (N1, ..., Ny) # (1, ..., 1), let j be the largest
index such that N; # 1. Then

| Da,e.(Ny...Np)
< D 1B@HIN IDa; it 41ty (1) I Ca sttty ¥y oy p . (3.38)

aj ezd

and

< Y 1B@HMNNChay eyt (1) 1ty .y ey . (339

. d
a; ez
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Let us iterate this decomposition. Given (Ny, ..., Ny—) #(, ..., D, letJ:={1 <j <
q:N;j>2}={j1,..., js} with ji <--- < j;j and J =|J|. We also use the convention
Jjo = 0. Iterating equations (3.38) and (3.39) then yields

sup (1+1aol™" D" [ Dagte¥y.y |

apeZ? eefl,..n)a

N.
<Y > 1B@HMI Dy, ey, .t

J n

(T X

k=2 ajkileZd bigjp_yoeljp=1

x> 1@V 1B @ M I Cay g gt (1 1>||>

a]kGZd
n
-1 N;
X( sup > (+lao ™" Y 1B@)IMIIC,, ,ao,(zl,...,z,-k),(l,...,1)||)~
(l()GZd 2 0

J1 =1 a‘,-l EZd

(3.40)

Recall that, since n < (¢ — d)/2 + ¢ and S is bounded, |B(a)|* = O(|B(a)]) = O((1 +
la|m~1) forall x > 1. Using (3.34) on the first term and (3.36) on the others, we get (3.31)

sup (1+]aol)™ Y~ I1Dagt.hy...oy
apeZ! ee(l,..n)4

J
= o4~ [T o™+ = 0@ ™) = oty

k=1

)-

We use the same decomposition to get (3.33). The only difference is that the last term in
the decomposition becomes

Z B(a0)Ca;, ap,(ty,....t;,),(1,.1)

apeZd

which by (3.37) is an 0(2[{;1 ). The exponent in the estimate is improved by 1, which is what
we wanted.

First esnmates We first provide some general inequalities. From Lemma 3.6 and the
definition of Q . a,

101 = o(a;®) + 0<w)

Oy

Since @ is proportional to the Fourier transform of e"”(‘/f‘), it is n-Holder for all n €
(0, 1], whence

10211 = o(a;) + Odlal"a; ™) = o((1 + lal)a; ). (3.41)
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Due to (3.23),

— 1 _ —(d
sup b4} _, — O Il = sup 161 Qep—a — Qer—all = O(a; “*).  (3.42)
b#0 b0

In particular, since ), _za |b||B(b)| < 400,
sup | > BBYOLH_, | = Z BBYQL)_,
and b
Due to (3.24), and since ), ya ,B(a) =0,

= sup
aeZ4

= 0@, (3.43)

sup(lal 16D~ Y BB, — 04
beZd
= sup(lal 16D~ > BB Qb-a — Qr)
beZd
= sup(lal )| D BB Qeb—a— Qe — Qt.—a + Qr.0)
a#0 beZd
= O(a, %), (3.44)

In particular, using again the fact that ), _,a |b|*|B(b)| < 400,

‘ Y B@pdOy_, > B@B®B(Qti—a — Qup)

a,beZ4 a,be7d
= O(a; . (3.45)
We will also repeatedly use the two following facts:
n
Z ae_(d“‘”) <400 and Z a;(d“") =o0(2,). (3.46)
>1 =1

In order to get the first upper bound, notice that (a,)¢>0 is 1/«-regularly varying and
d+2w>d+2(a—d)/2=a>1,so the sequence (az(d+2w))g is summable.

If @>d, then (), =(/> /-, a;d)n is (@ — d)/2a-regularly varying, whereas
Yoo az(d+w) is (@ — d — w)/a-regularly varying. The condition w > (« — d)/2 implies
that (0« —d — w)/a < (¢ — d) /2. We get the second upper bound of equation (3.46) in
the case o > d.

Finally, if « =d, then (), is slowly varying and goes to +oo, whereas d + @ > 1
and so Z =1 9 A < 00. We get the second part of equation (3.46) in the case ¢ =d.

Case g =1. We prove separately the case g =1, which either involves different
inequalities, or shall provide the base case for a recursion. We have to prove four estimates,
which shall be in order: (3.32), (3.34), (3.36) and (3.37).

We begin with (3.32). Due to (3.45),if N =1,

Z Zﬂ(a)Da,(e),(l) =Z

{=1"qezd =1

Y B@pm Oy,

a,beZd

=Y 0., ") = 0.

(=1
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If N > 2, we use (3.43) instead:

>

> B@Qy, .,

<> > BB

Z B(a)Da,e),(N)

l=1"qe74d =1 pezd aeZ4
= (Z Iﬁ(b)lN) YOGy Ty = o).
beZd (=1

Now, consider (3.34) for ¢ = 1. Using (3.43) and (3.46),

> BB,

be7d

sup (1 + |a|”)~ 12 1Da.00. 1l <Z sup

aeZd =1 aeZ4

= Z O(a, ") = o). (3.47)
=1

Next, we prove (3.36) for ¢ = 1. Note that Cp, 4 (¢),9 = Qg;_a, and that (1 4+ |b —
almy < (1 4+ |a|")(1 4 |b|™) since n < 1. Hence, by (3.41),

DO IBOIChawsll =D Y 1BBG)o((1+ b —aMa;*)

=1 pezd =1 pezd

(Z BB+ |b|")>(1 +lal”) Zow )

bezd =
=o((1 + |a|"H2A3).

Finally, we deal with (3.37) for ¢ = 1. Due to (3.43) and (3.46),

1B(b)| B(@)Charp 1B(b)| 0(a, ") = o(Ay).
ZZ > =(2 Z

=1 pezd aeZd bezd

Case g > 2. It remains to check four estimates, which shall be in order: (3.34), (3.35),
(3.36) and (3.37), for g > 2. To simplify the notation, we omit (1, ..., 1) in indices, and
use the convention D, ;g = 1 for all a and £.

We shall prove (3.34) and (3.35) with recursive bounds involving the functions:

n

ugn(@:= > Daertyll

@1,...,5(1:]

and

vgn(a) == Z | Da,t,.....e5) — Doy, ...e)ll-

Note that (3.34) is equivalent to the statement that u, , (@) = o((1 + |a ML), while (3.35)
is implied by the bound v ,(a) = o(|a|“’2lz_1) for g > 2 (since ), ;¢ B(a) =0). We
shall express u,,, and vy, in terms of ug 1 4, Vg—1,n, Ug—2,n aDd Vg2 5.
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We start with the sequence (uy ). For all ¢ > 2,
1) (1
Doy (t,....0) = Z B(a1)B(a2) Do, t5....00) Loy ay—ay Loy ay—ap

ap,az

(1) (1 )] )]
X ('B(al)le,az—al[Qll,—(lo + Q@],al—ao - QZ],O—HO])

= Do(ts....,) [(Z ﬁ(aﬁﬁ(uz)Qg?az_m)Q}},?_ao

ap,az

X BB @0y~ O )@y~ )]

a,az
+ Y B@)(Day t5.....t5) = Do.(ts....0)
a
(D (Y] (N (€9) 1
x [(Z ’B(al)sz,az—m)Qfl,—ao + Z ﬂ(al)le,az—al (Qfl,al—ao - Qil,o—ao):|
ap a
(3.48)
since Zaz /3(‘12)Q237a1 =0. Note that Zp Ip|"@|1B8(p)| < 400 and (1 + |ay —

ar|Mla|® <21 + |a1|"®)(1 + |az|"). Therefore, using in addition (3.41), (3.42), (3.44)
and (3.45), we get that, for all ¢ > 2,
—(d+2w)

1Dag,(tr...oct) Il = 110, t5.....e) | O((1 + lao| D, P o(a;?) + (ag, a,) ")
—(d+ —
+Y 1B@)1 Day. (...t — Dot 10((1 + lao] g, T o(ag®)

a
— —(d
+ (1 + laaMo(agHa, ),
uniformly in ag. If ¢ = 2, this simplifies to
—(d+2. — _
1 Dag.e1.e0 1l = O + laoMa,, > oay®) + (ag, a,) ~“T).

These estimates, combined with (3.46), yield for all g > 3

Uugn(a) = 0<<1 + |a|")<uqz,n<0>o<mﬁ>

+ Y 1Bl + |az|")vq_z,n<az>o(m2))), (3.49)
azEZd
and, for g = 2,
uzn(@) = o((1 + la|MHA3). (3.50)

Now, let us consider the sequence (v, ). Forall ¢ > 2,

(1 (1
Dag.(t1..tg) = Dottty = D, B@D Dy (5. (Q4 0 g = Qb))

aj
D D
= D0.(tr...tg) ) ﬁ(al)(le,al,aO - an,al)
aj
1 1
+ > B@)Day tr..oty) = D0ttt (@l o — Q). (35D

ap
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From (3.44) and (3.42), we get that, for all g > 2,

[ Dag, (¢1,....65) = Do,cey,....epll = IIDo,(zz,...,e,,)II0(|aolwag_l(d+2w))
+ Z |B@Dl| Day,ts,....t5) = Do,(ts.....) |
a|€Zd
x 0(|a0|wa[_l(d+w))’
so that, using (3.46),
Vg.n(a) = 0(|a|w<uq—l,n(0) + Z |,3(al)|vq—1,n(al)0(mn)>>- (3.52)
aleZd
From (3.44) and (3.46), we also obtain
vin(@) = 0(lal®). (3.53)

Equation (3.34) can be reformulated as uy,,(a) = o((1 + la|MAL) for g > 1, while
equation (3.35) is a straightforward consequence of the fact that )", za |B(a)|vg,(a) =
o(QlZ_l) forg > 1 (since ), .54 B(a) = 0). We prove these two identities recursively, and
more precisely that

tgn(@) =01 +1alDA]) and  suplal vy (@) = 00(;571) EZ 2 )
This follows from (3.49) and (3.52) by an induction of degree two for u, , and of degree
one for v, ,,. The initialization is given by (3.47), (3.50) and (3.53) (for, respectively, uy,,,
uz , and vy ).
It remains to prove equations (3.36) and (3.37). Note that (3.48) and (3.51) hold true if
we replace Dby Caq,_,_. Hence (3.49) and (3.52) also hold if we replace ug , and vy, by,
respectively, i1, , and vy, ,, which are given by

Note that (3.36) is equivalent to the statement that i, ,(a) =o((1+ |a|")9lz+l),
while (3.37) is implied by the bound v, ,(a) = o(la|®2A}) for g > 2.
The first terms are the following. For i1 ,(a), we get

i@ =Y > 1BBINQL) I

=1 pezd

=" > 1B+ 16Mo((1 + |aMa;?)

t=1 pezd
=o((1+ a|")20).
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For it ,(a), we get

ia@= Y > Iﬁ(b)IH > pane, . o, .
131 22 1b€Zd aleZd
=Y Y woled, Y sanel,
Ly, =1 pezd aleZd
(eY) ey (e9)
H Z ,B(al)(ng b—a; — sz,b)Qﬁl,al—a
aleZd
n
=y ¥ Iﬂ(b)I[O((l + by, T a )
Ly,82=1 pezd
+ ) 1B@nlo(( + lam (1 + Iallw“)“e_ldaf_z(dw))}
aleZd

= o((1 + laM2A),

where we used (3.42) and (3.44) for the first part, (3.42) and (3.43) for the second part,
and (3.46) to finish. Finally, for vy ,(a), we get

i@ =Y Y IBGIINCY,_, — 0yl = o(lal”Uy),

=1 pezd

due to (3.42) and (3.46).
By induction, we obtain

ign(a)=o((1+laMAL™) and  sup a| T, (@) = o(AL),
a#0

which ends the proof of Lemma 3.4. O

The third and last lemma of this sub-section gives a simple formula for the asymptotic

growth of the quantity ) ,cp | I—[J 10 -

LEMMA 3.7. Let 1 <d <a <2 be an integer and a real number, respectively. Recall that,

q
Eq’nz{ee{l,...,n}":zﬁjfn}-
j=1

Let (ap)¢>0 be a sequence of positive real numbers with regular variation of index 1/c,

for every g > 1,

and 2, = \/X:Z'Tazd. Assume that lim,,_, 4 5 2, = +00.
For every g > 1, as n goes to infinity,

3 li[a,dwﬁzqm + @ —d)/a)!
& "TU+qg—d)/a)

Proof. We deal separately with the cases d = « (where (2(,,) has slow variation) and d < «.
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Cased =a.Ifd =a € {1, 2}, then ag is 1-regularly varying, so 2, has slow variation.
By the pigeonhole principle, forall £ € {1, . .., n}4\E, ,, there is always one ¢; such that
¢; > [n/q]. Hence

) ﬁaz;’— ) lilaz;’

LeE,, j=1 ee{l,...n}d j=1

(5 A5 )

t1=[n/q] lo,.nlg=1 j=2

=o@2) - 024",

q —d __ o2
and thus ZeeEw [T ag "~ A

Cased <a.lfd=1<a,

q -1
l_[ Ofnuj1 duy - - dug.
an 1

j=1

> I1(%) -
a, { (uy,....uq)€l0,119: }

LeEyn j=1 [nuy 144 nugl<n

The sequence (a,), is 1/a-regularly varying; by the dominated convergence theorem (the
domination coming e.g. from [9, Theorem 1.5.6]),

1 q a, -1 q
; _ pass — —1/a) ..
Jim = Y TI(3) = [ Tl aurau,

LeEy, j=1 9 j=1

where Ag = {(u1, ..., ug) €0, D :39_ uj <1). Finally, na,' ~ (1 —a )2A; by
Karamata’s theorem [35] or [9, Proposition 1.5.8], so that, as n goes to +oc:

q . q ag, —1
Z a, =(nan1)q<nq Z H(a—J> >
LeEy , j=1 LBy, j=1 "
a—1\1? il
~mﬁ‘1< - ) [Tw=" duy - - dug. (3.54)
Ag i

All that remains is to estimate this later integral. Note that, for all # > 0,

q q
/ Huj_(l/ﬁl) du1~--duq=tq(a_l)/a/ l_[u/_(l/a) dul duq
tA

4 j=1 Ag j=1
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Hence, using Fubini—Tonnelli’s theorem,

/ l_[u ~W) gy, . ~dug

11 ] 1
B 1
T Tl +ga—1D/a)

+
y / (o ])/a)qeft/q H” YOy dun e dug di
0 IR+] 1 ._ .

1 o0
_ | | —(1/a) —t .
Fd+gq(e—1/a) /Ri j=1 u] /0 ¢ 1{2(11'=1 uj=t} di du, dug

1 +o0 q
= / u M0t gy
F(1+f1(05—1)/05)( 0 )

T - 1/a)?
T T +gq@—D/a)’
Finally, using the identity I'(z + 1) = z['(z),
3 li[a_l _gpa DU+ @ =D/ -
¢ T+ qa—1)/a)

L€E, , j=1

3.5. Renewal properties. The goal of this sub-section is to prove Proposition 2.6. We
assume without loss of generality that the function L appearing in Hypothesis 3.1 is
continuous on (x, 1, +00) for some xg > 0, and that u > uLu™!) is increasing on this
set [9, Theorem 1.5.3]. When o = d, we set for all x € (0, xp):

X0 1

We compute the asymptotics of g(p) according to the method in [61, Ch. III.12,
P3], which yields Proposition 2.6. Before starting the proof, though, we use the Fourier
transform to represent g in an integral form.

LEMMA 3.8. For all u € T%, let W(u) := ano Eu[ei(”'sn)]. Under Hypothesis 3.1, the
function V is continuous on Td\{O} and, for every p € 7,

g(p)= / (I —cos((u, p)))W(u) du. (3.56)

@n)d
In addition, for all small enough neighbourhoods U of O,

2 1 — cos((u, p)) = L
g(p) — (2n)dm/U 7 ];0 AMEL MR du| < 400.  (3.57)

sup
peZd

Proof. Using the Fourier transform, we know that
g(p) = ZM(Sn =0) — u(Sp = p) — u(Sp =—p)
/ (1 = cos({u, pHE,[e 5] d

~ @n)
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Thanks to the Lebesgue dominated convergence theorem, it is then enough to prove that
2 / |1 = cos((u, DI [E, [ du < +oc.
n>0
Note that E, [el:Sn) ] = «[P;'1]. Hence, for any small enough neighbourhood U of 0,
sup Y [Eplef“5] <Y Crt1lip = 0(1),
uey* n>0 n>0

which proves the continuity of ¥ on T¢\{0}, as it is the uniform limit of a sequence of
continuous functions. In addition, for every u € U,

/

i ,Sn
D Eule S =3 (" Bl T+ Cr ) < +— T ow.
n=0 n>0
Finally,

|1 = cos((u. pYI _ p_IpPlul™®
1 — Al T L(VEZul™Y’

since 1 — |Ay| ~ 9 |vVZul*L(|v/Zu|~") as u goes to 0, and |1 — cos((u, p))| < |ul?|p|>.
Since o € [1, 2] and since L is slowly varying, this yields equation (3.56). Moreover, due

to (3.4),
M—1 M—
M k 1k
yn=y e L S
n>0 n>0 k=0 "‘ =0

As can be seen in this proof, the error terms that come from integrating over U (instead
of T¢ ) and using I1, instead of P, are uniformly bounded in p, so that

2 1 — cos({u, p)) M=)
_ - ; Z k k

k=0

sup
pezd

< 40o0.

This equation stays true a fortiori if we take its real part, which yields equation (3.57). O
Now, let us begin the proof of Proposition 2.6 in earnest.

Proof of Proposition 2.6. We use the same conventions as in the proof of Lemma 3.8.
For all small enough § > 0, put U(5) := «/571 B(0, 3). By equation (3.57), for any small
enough neighbourhood U of 0,

sup
pezd

Fix ¢ € (0, 1). Under Hypothesis 3.1, for all small enough § > 0, for all u € U (),
i = 1+ Y (VIO L(VZul ™| < e[y (VEW|L(VZul ™),

and maxo<x<p—1 [IT1X — T& |l 5) <. Note also that Y37 ' Ak = (1 — M) /(1 — 1.
Then
1 1 £ e 1

1= Y (/Tu)L(V/Zul") Sl S 1= [ (VEuw)|L(VZul 1)

2 1 — cos({u, p))
g(p) — (zn)dﬂf/U Y ZA" (M) du| < 400.  (3.58)
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and
1 —cos({u, p)) KRk / 1 — cos({u, p))
_— /\ [T ()] du — d
/U@ 1= Z (D] du v Y WEOL(VED
<1+e)||1||5 )/ 1 — cos({u, p))
<¢[ ———+1 d
8( 1—¢ v W EDIL(VE D)
_28(%4‘1) 1+ 22Hy(p),
h
where . 2 / *R( 1 — cos({u, p)) )du
PP Jus \y LYzl
Hence,

MMZ_]A"E[H'C(I)]W—H( )‘—0 (3.59)
U(a) 1_)\‘3/[ k:() u u S p —_— . .

lim sup H(g(p)*1

E—> PEZ‘J

Assume that there exists a function 4 : Z¢ — R such that, for all § > 0 small enough,
Hs(p) ~ h(p) as p goes to infinity. If in addition limy, # = 400, then equations (3.58)
and (3.59) imply that g(p) ~ h(p).

Now, let us simplify those integrals. First, note that

I E—
T\yWEw) 9+ )V
Lete; :=(1,0,...,0). Then

H(p) = 2 1 — cos({u, p)) du
Qm) 01+ Jys'Bo.s) IVEul*L(VZul™h)
_ 2 1 — cos({v \/_ p))
CQmA (1 + )V/det(D) Jp0.s) [v[*L(jv|~")
_ 2 L—cos(VEplw.er))
Qm)d9 (1 + ¢H)/det(E) Jp.s) [v[*L(Jv|~1)
2T ple! 1 — cos((w, e1))

dw.

~ QO+ VA Jp01vs o) [wieL(VE pl fwl )

We shall now distinguish between three sub-cases: d =1 and @ € (1, 2], thend = o =1
(in the basin of Cauchy distributions), and finally d = o = 2.

Case d =1, o € (1, 2]. In this case, most of the mass in the integral representation of
g(p) is present in a small neighbourhood of 0, of size roughly 1/|p|.

Let n € (0, « — 1). By Potter’s bound [9, Theorem 1.5.6], if § is small enough, there
exists a constant C such that, for all p € Z with a large enough absolute value, for all
lw| < |pls,

L(pllwl™h
L(lpD)

C~ ! min{|w|", |w|_”}§‘ < C max{lw|", w|™"}.
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For w € [—1, 1], we get

1 — cos(w) - Clw|>~«=n

L b
P Lo =~ 2

while for 1 < [w| < [V pl8
1 — cos(w) - 2C

L .
P ol Lpl 1wl = fwle

In addition, L(p)(1 — cos(w))|w|~%/L(|p| |w|~") converges pointwise, as p goes to
infinity, to (1 — cos(w))|w|~%. By the Lebesgue dominated convergence theorem

2|pl*—! T 1 — cos(w)
Hs(p) ~psoo . ————dw
791+ 5 L(pD Jo w
Since lim,_, oo Hs(p) = +00 and the right-hand side does not depend on §, by (3.59),
) 2|p|*t +00 1 — cos(w) J
~p w
ST Sy (L LD o we
Finally, using an integration by parts and [24, Ch. XVIL.4, (4.11)], we get
/+°° 1 — cos(w) T
—dw = - .
0 w* 2I' () sin((a — 1)7/2)
Case d =a =1. First, by the same computations and the monotone convergence

theorem

1
> (S, =0) = E/ U (u) du

n>0 T
_ 1
S 279 (14 ¢2) Ju ulL(lul=Y)

where U is any small neighbourhood of 0 in T. But Halmos’ recurrence theorem [29] and
the conservativity of (AV s M, T) implies that the left-hand side is infinite, so the right-hand
side is also infinite, and limgy / = +o00.

Let us go back to the study of g. If « =d =1, a neighbourhood of size 1/|p| of the
origin makes for a negligible part of the mass of g(p). We must look at a larger scale, where
the oscillations makes the cosine ultimately vanish (much as with Riemann—Lebesgue’s

du(l+o(1)) + O(1),

lemma).
Let R > 0. using again Potter’s bound (in the same way as in the previous case), we get
that
1 — cos(w)
sup L(|p)) ——C ) < oo,
pez BO,R) [WIL(pllw|=)
whence

2 1) _
D b= [ g+ 0w

2 ~Jrpp IL([TY
S

=1<R/|p|)—1(6)—f cos(lplv)

— = d O(L -1y
®/p) [VIL(v[~1) v+ OL(pD™)
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By [9, Theorem 1.5.9a], I(R/|p|)> L(|p)~". Set F(v):=1/(wL(v™")), which is
monotonous on a neighbourhood of 0. Remark that, by [9, Theorem 1.5.9a] again,
|p|_1F(8) < |p|_1F(R/|p|) <K I(R/|p]) as p goes to infinity. Then, using the Riemann—
Stieltjes version of the integration by parts [6, Theorem 7.6]:

B s
cos(| p|v) ‘ 1. 5 1
————— - dv| = |—[sin(| p|v) F (v)] -
/R/m oI L (vl Pl K/ip!
2
< m(F(R/IPI) + F(9)). (3.60)
Hence, Hs(p) ~ 2/ (1 + cHI(R/|p) ~ 2/a)I(|p|~") as p goes to infinity. Since
lim,_, oo Hs(p) =-+00 and I(Ip|~") does not depend on §, using the remark
following (3.59), we get the claim of the proposition.
Case d = a = 2. The method is much the same as for d = o = 1, but the oscillations
happen along one axis in the plane. Hence, there is cancellation in almost all directions,
but not uniformly. Using again Potter’s bound, we get that

sin(|plv) d F (v)

1Pl JRy1pl

7 /det(D)
TH(S(P)
-1
1 I —cos(|v/X [{v, e1)) _
=— | Y= PR0 Y gy 4 owph™h
27 JB0,5\BOR/INZ ' pl) lvI2L(Jv]~1)

= I(R/INE pl) = 1)

1 [ /5 COS(I«/f_lplr cos(t))
R/IVE ' pl

2n Jo rL(r=T)

Fix n > 0. On {| cos(¢)| > n}, as in (3.60),

s cos(lﬁ_lplv cos(t))
/ / . — dv dt
o JravsTlpl vL@™)

drdt +OL(p)™H.

_ 2 Leb(] cos(t)| > n)
T aE
+ Leb(| cos(t)| < I(VE " pl/R).

(FR/IVE p) + F()

Since this holds for all > 0, and since F(S)/|\/§71p| < F(R/|\/§71p|)/|«/§71p| <
—1 —1
IGVE pI™h,  we get that  Hs(p)~ (2/(n/de(NI(R/IVE  pl)~
2/(r/det(X))I (] p|_1) as p goes to infinity. Again, this is what we claimed in the
proposition. O

4. Theorems 2.7 and 2.11: context and proofs
Theorem 2.4 yields a limit theorem using only spectral methods. If the factor (A, u, T)
is Gibbs—Markov, then we also have the limit theorems from [66, 67]. Comparing the
expressions of the limits yields Corollary 2.9.

Using the structure of the Gibbs—Markov map, we can leverage Corollary 2.9 to get
an estimate of the probability that an excursion from A x {0} hits A x {p}, with p € 74,
This is the content of Theorem 2.7. Finally, Theorem 2.7 allows us to improve the main
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theorems from [67], yielding Theorem 2.11. In turn, this improves Corollary 2.9, yielding
Corollary 2.13.

We present our strategy in §4.1. In §4.2, we present Gibbs—Markov maps, and their
main properties of interest. Sections 4.3 and 4.4 deal with the tightness and convergence
in distribution of the (renormalized) number of hits of A x {p} by an excursion, and from
there the convergence in moments. Finally, Theorem 2.7 and Theorem 2.11 are proved in
§84.5 and 4.6, respectively.

4.1. Strategy: working with excursions. ~ Our end goal is Theorem 2.11. Let us describe
the strategy behind our proof.

The method used in [67] to get a distributional limit theorem for observables of a
Markovian Z?-extension was the following. To keep things simple, we ignore Lévy
stable distributions and stay in dimension d =1. Let (4, o, T) be an ergodic and
conservative Markovian Z-extension of a Gibbs—Markov map (A, wu, T') with a square
integrable step function F with asymptotic variance aé k(F A w, T):=E,[F 21+
23 o1 Eu[F - F o TH.

As in §2.3, let g0} be the first return time to A x {0}, and 7~"{0} be the induced map on
A x {0} ~ A. Recall that, for any measurable function f : A x Z¢ — R and almost every

x € A, we define
poy(x)—1

fo) = Y foT'x,0),
k=0
that is, f{o}(x) is the sum of f along the excursion from A x {0} starting from (x, 0).
Foreveryn > 0 and x € A, let 7, (x) be the number of visits of (fk (x,0)k>1t0 A x {0}
before time n. Then, for x in A

~ n—1 T (x)—1
Sy f.0=>"foT*x, 00~ Y fioo T,
k=0 k=0

where, under reasonable assumptions on f and on the extension, the error terms are
negligible for large n. If f is integrable and has zero integral, then so does fjo;. If in
addition | f|{o; belongs to .” for some p > 2 and if f is regular enough, then (z,) and
(Z,I{vz_ol fioy o T{%}) are asymptotically independent [67, Theorem 1.7], and we have a
generalized central limit theorem [68, Corollary 6.9], which has the following form when
d=1: - s
SErf 2 ~

L= = ( ) oGk (fioy, A, 1, Tiop) L,

lim 3
no—GK(F5 A7 /"Lv T)

n——+o00 n1/4

where the convergence is strong in distribution and where L is a parameter 1/+/2 centered
Laplace random variable and wheref

otk (foy As . Tiop) =Eulfy] + 2Bl fio) - fioy © Tyl (4.1)

Similar limit theorems hold in dimension two or when the jumps are in the basin of
attraction of a Lévy stable distribution.

+ Assuming (A, u, T(O}) is mixing, otherwise the formula differs slightly.
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Due to [67, Theorem 1.11], we already know that the limit theorem holds for
observables f, which are Holder and such that | f |0y € L9 for some g > 2. However, this
condition is hard to check, and we would like to get a condition that may be stronger,
but more manageable. Our idea is to leverage what we know about the observables
fr: A— {1}, which we recall are defined for p € Z¢ by frx, q) == Aypy — Loy (q).

Note that f, (0y(x) = Np(x) — 1, where N,(x) is the number of visits to A x {p}
starting from (x, 0) before coming back to A x {0}. In addition, for any observable f
and any ¢ > 1,

ol < Y 1FC Pl INpllLe - (4.2)
pezd

Hence, we are led to the study of ||NpllLeca,u) for ¢ > 2. Note that || NpllLea,u =
Il fp.103llLaa,p + O1). N

First, we will see that INpllL2ca, ) ~ 06K (fp,10), A, i, Tioy). Moreover, comparing
the conclusions of Theorem 2.4 of the present paper with a previous result, we obtain
that aéK(f,,,{o}, A, i, T{o}) =2(g(p) — 1) for every p. The control on higher moments
(g > 2) of fp (o) helps us to extend Theorem 2.4 to a wider class of observables, thanks to
the argument in [18].

Our main issue is then to control || Ny |Ls(4,.) for any g > 2 with the weaker norm
INplir2a, - For random walks, there is a simple argument, which we will replicate in
the context of Gibbs—Markov maps. Recall that «( p)~ = w(N p > 0) is the probability
to visit A x {p} before coming back to A x {0}, when starting from O.

To identify the distribution of N, it is enough to consider the Markov chain
corresponding to the times at which the random walk is in {0, p}, which is given by

Since the random walk spends as much time in A x {0} and A x {p}, we get a(p) =
a(—p). Hence, the random variable N, conditioned on {N, >0} has a geometric
distribution of parameter a(p)~'. So Il fp,10yllLa is determined by || f; {0y lly.2 for all g.

In the context of Markovian Z?-extensions of Gibbs—Markov maps, we cannot expect
to know the explicit distribution of N ; however, the same results will hold asymptotically,
which is enough for our purposes. The main idea is that N, — 1 conditioned on {N), > 0} is
the hitting time of the event {T{(), p} € A x {0}}, which becomes small as p goes to infinity,
so o(— p)_le conditioned on {N, > 0} converges in distribution to an exponential
random variable of parameter 1. Exponential tightness gives the convergence of the
moments of N, which is what we want.

a(—p)~!

a(p)~!

4.2. Recalls on Gibbs—Markov maps.  Throughout this section, (A, , A, i, T) denotes
a Gibbs—Markov map. These models provide a large enough family of dynamical systems,
including many important examples, most notably inductions of Markov maps with respect
to a stopping time. Together with the construction of Young towers [70], Gibbs—Markov
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maps appear in a variety of subjects, including intermittent chaos [26, 46, 56, 71], Anosov
flows [12], or hyperbolic billiards [70]. Their definition is flexible enough to allow 74-
extensions with large jumps [4]. Yet, Gibbs—Markov maps have a very strong structure,
which makes them tractable. We refer the reader to [1, Ch. 4] and [26, Ch. 1] for more
general references on Gibbs—Markov maps, and to §4.2 for some more specialized results.
Let us recall their definition.

Definition 4.1. (Measure-preserving Gibbs—Markov maps) Let (A,d, B, u) be a
probability, metric, bounded Polish space. Let  be a partition of A in sub-sets of positive
measure (up to a null set). Let 7 : A — A be a u-preserving map, Markov with respect to
the partition 7, and such that 7 is generating. Such a map is said to be Gibbs—Markov if it
also satisfies the following.
e Bigimage property: inf e, n(Ta) > 0.
e Expansivity: there exists A > 1 such that d(Tx, Ty) > Ad(x, y) for all a € 7 and

(x,y)€a xa.
e Bounded distortion: there exists C > 0 such that, for all a € &, for almost every

(x,y)eaxa:

du du du
i o T(x) ~ o T(y) <Cd(Tx, Ty)du 3T
A measure-preserving Gibbs—Markov map is thus the data (A, w, d, u, T) of five
objects: a topological space, a partition, a distance, a measure and a measure-preserving
transformation. We will sometimes abuse the notation, and say, for instance, that (A, u, T)
is a Gibbs—Markov map.
Later on, we shall use liberally many fine properties of Gibbs—Markov maps. We put

them together in this sub-section, which is divided in three parts.
o Fundamental definitions and facts: what is a Gibbs—Markov map, and what are

stopping times?
e Good Banach spaces: the Banach spaces we work with, and the properties of the

transfer operator.
e Extensions and induction: what happens when we induce a Markovian Z¢-extension

(Z , [, X) on a nice set, and a distortion estimate?

(x). 4.3)

4.2.1. Fundamental definitions and facts. Let (A, m,d, u, T) be a Gibbs—Markov
map. For all x and y in A, we define the separation time of x and y as

s(x,y):=infln>0:Vaen, T"x ¢aorT"y ¢ a}.

Let A be the expansion constant of a Gibbs—Markov map. Then (A, 7, t=%, u, T) is
Gibbs—Markov for all T € (1, A]. Without loss of generality, we assume that the distance d
belongs to this family of distances, and (if needed) we specify the parameter t instead of
the distance d. This simplifies greatly the induction processes.

For n > 0, a cylinder of length n is a non-trivial element of m,, := Z;é T %7 Itis
given by a unique finite sequence (ax)o<k<n Of elements of 7 such that 7 (ax) N ax+1 is
non-negligible for all 0 < k < n — 1. Such a cylinder shall be denoted by [ag, . . ., a,—1]-

With any Markov maps comes a natural filtration given by F,, := o (;r,,) for all n > 0.
From this filtration we define stopping times.
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Definition 4.2. (Stopping time) Let (A, m, d, i, T) be a Gibbs—Markov map. Letp : A —
N U {+o00} be measurable. We say that ¢ is a stopping time if {¢ <n} € F, foralln > 0.

If ¢ is a stopping time, which is almost surely positive and finite, the associated
countable partition of A is given by

= | J{@em : n@ >0anda C {p =n}},
n>1

and the associated transformation is
Ty (x) := T4 (x),
which is well-defined almost everywhere if ¢ is finite almost everywhere.

One of the great advantages of the class of Gibbs—Markov maps is that it is stable
by induction, and that ergodic Gibbs—Markov maps admit some iterate that is mixing on
ergodic components, as the following results assert.

LEMMA 4.3. [1, Proposition 4.6.2] Let (A, &, A, u, T) be a Gibbs—Markov map, and ¢
be a stopping time for the associated filtration (F,)n>0.

Assume that ¢ is almost surely positive and finite, and that T, preserves 1. Then
(A, mp, A, 1, Ty) is a measure-preserving Gibbs—Markov map.

PROPOSITION 4.4. [26, Proposition 1.3.14] Let (A, w, A, u, T) be an ergodic Gibbs—
Markov map. Then there exists an integer M > 1 and a o (w)-measurable partition
(Ak)keZ/MZ of A such that:

o T(Ax) = Aky1forallk e Z/MZ;

o ceach (A, my, A, w(-|Ax), ™) isa mixing Gibbs—Markov map.

4.2.2. Good Banach spaces. Let P :L'(A, u) — L!(A, ) be the transfer operator
associated with 7. For any bounded measurable function 2 : A — R, let

P .{D(A,m -~ LA, ),
"l > P(hf).

For any a € w and any measurable function f : A — R, we define the Lipschitz semi-
norm of f ona by

| fILip(a,a) := Einfiy yea} {C > 0: | f(x) — fF()] < Cd(x, y)},
where Einf denotes the essential infimum.

Definition 4.5. Let us define the following two norms:

1 iph ey = 1 ay + D #@I S ILipta.ay;

acm

I fllipeca,z,d,w) = I fllLeca,wy + sup | f [Lipa.d)-
aem
The spaces Lip1 (A, 7, d, n) and Lip®™ (A, 7, d, u) are the spaces of measurable functions

whose respective norms are finite. The space Lip™ is the space of all globally Lipschitz
functions, while Lip! is the space of all summably locally Lipschitz functions.
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A family of observables is uniformly globally (respectively, summably locally)
Lipschitz if the Lip® norm (respectively, the Lip' norm) is bounded on this family.

Let 6 € (0, 1]. If we replace d by d?, we get spaces of globally or summably locally
0-Holder observables. Any result about Lipschitz observables can be generalized freely to
6-Holder observables.

The transfer operator P acts quasi-compactly on Lip®®. If the transformation is mixing,
then the transfer operator has a spectral gap, which implies an exponential decay of
correlation for Lipschitz (and, by extension, Holder) observables [26, Corollaire 1.1.21].

PROPOSITION 4.6. (Exponential decay of correlations) Let (A, m, d, u, T) be a mixing
Gibbs—Markov map. Then there exist constants C, k > 0 such that, for all n > 0, for all
g € Lip™(A),

IPg - /A g dp-llLip=ca) < Ce ™ llglLip= -

In addition, P maps continuously Lip! into Lip® [26, Lemme 1.1.13]. This feature
(that P maps a large space of integrable functions into a space of bounded functions) is
specific to Gibbs—Markov maps.

4.2.3. Extensions and induction. Let (A, m, A, u, T) be a measure-preserving Gibbs—
Markov map. Let G be a discrete countable Abelian group with counting measure v. Let
F : A — G be o(m)-measurable. If (A x G, uaxg, 7) is conservative and ergodic, then
for any non-empty sub-set S C G and any p € G, the function:

JAxS — Ni,
$r.S) ¢ > infln>1:T"(x, p) € A x S},

is a stopping time, which is almost surely positive and finite.
Let S C G be non-empty and finite. Set:

e apartiionwg:={a x {p}:p€S,aemy,}

e ameasure (g := v(S)’l,u Q vis;

e atransformation:
) {A xS — AxS,

lep e TosW),

PROPOSITION 4.7. (Inductions of extensions of Gibbs—Markov maps are Gibbs—Markov)
Let (Z , [, T) be an ergodic and conservative Markovian 7.2 -extension of a Gibbs—Markov
map (A, 7w, A, u, T).

Then, for any non-empty finite sub-set S C G, the dynamical system (A x
S, s, A, us, Ts) is a measure-preserving ergodic Gibbs—Markov map.

Proof. Up to straightforward modifications, the proof is the same as in [1,
Proposition 4.6.2]. O

Given any non-trivial and finite S C G, we can then define the transfer operator Pg
associated with the system (A x S, us, Ts).

For the remainder of the section, we assume that (A, w, A, u, T) is a measure-
preserving and ergodic Gibbs—Markov map, G a discrete countable Abelian group with
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counting measure v, and F:A — G a o(mw)-measurable function. We assume that
(K , M f) is conservative and ergodic.

In our proof, we will sometimes have to control the distortion of Tj, : x T‘/’(’“)(x)
for various stopping times ¢. This is done with the next lemma, which generalizes [26,
Lemme 1.1.13]. We write P¥) for the transfer operator associated with T,.

LEMMA 4.8. Let (A, , A, u, T) be a measure-preserving Gibbs—Markov map. Then
there exists a constant K > 0 with the following property. Let ¢ be a stopping time, which
is finite with positive probability as well as almost surely positive. Let A C {¢ < 400} be
o (my)-measurable and non-trivial. Then

<K.

H P@1y
Lip®™(A,7,1) B

n(A)
Proof. Let n>1, and let a be a cylinder of length n for the Gibbs—Markov map

(A, , A, u, T). By a strengthening of the distortion lemma, e.g. [26, Lemme 1.1.13],
there is a constant K independent of n and a such that

I1P" (@) llLip> (4,7, < K (@).

By additivity, this inequality remains true whenever a is o (77, )-measurable. For all n > 1,
let A, := AN {p =n}. Then (A,),>1 is a partition of A. In addition, each A, is o (;,)-
measurable, and P(¥) = P" for functions supported by A, so that
P®1,
w(A)

= u(Ay)"' Y P'1g,.

n>1

By additivity again, the Lip®> norm of the right-hand side is at most

Ku(Ap)™" ) m(An) = Kp(A) ™ n(A) = K. 0

n>1

4.2.4. Fulfilment of the spectral hypotheses.  The spectral hypotheses 3.1 are used in our
main theorems, and Gibbs—Markov maps appear in a variety of applications. We provide
here a simple sufficient criterion to ensure that the spectral hypotheses are satisfied for
Gibbs—Markov maps. The hypothesis of aperiodicity will be central.

Definition 4.9. (Aperiodic extensions) Let (A, u, T) be a dynamical system preserving
a probability measure. Let d >0 and F:A — Z? be a measurable function. The
corresponding extension (A, ji, T') is said to be aperiodic if the coboundary equation:

F=k+60T —0 modA 4.4)

has no solution, where A is a proper sub-lattice of 74 k € (Zd)/A, and 0 : A — (Zd)/A is
measurable.

For Gibbs—Markov maps, aperiodicity translates nicely into spectral properties.

LEMMA 4.10. Let (Z, i, T) be a Markovian 7% -extension of an ergodic Gibbs—Markov
map (A, w, T). Then the following can be said.
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o This extension is aperiodic if and only if the operator P, acting on Lip™ has spectral
radius strictly smaller than 1 for all u € T9\{0}.

o If P, has an eigenvalue of modulus 1 for some u, then this eigenvalue is simple.

o Theset{ucT: p(P,)=1}isaclosed sub-group of T%. If(Z, w, T) is ergodic, then
this sub-group is discrete.

Proof. The fact that the aperiodicity of the extension implies that p(P,) < 1 for u #0
is [69, Lemma 2.6]. We point out that the later lemma includes the hypotheses that 7' be
mixing and F integrable. However, mixing can be replaced by ergodicity without changing
the proof. The integrability of F only matters to show that P, has spectral radius strictly
smaller that 1 for u close to, but different from, 0. However, u +— P, is continuous in the
operator norm by the discussion following [26, Corollaire 4.1.3], without restriction on
the integrability of F. The argument in the proof of [69, Lemma 2.6] then implies that if
p(P,) =1 for some u with at least one irrational coordinate, then P, has an eigenvalue of
modulus 1 for all v on a non-trivial sub-torus of T¢, and hence for some v with rational
coordinates. The same conclusion ensues.

Conversely, assume that the extension is not aperiodic. Let A, k and 6 be as in
equation (4.4). Since A is a proper sub-lattice, there exists u € T%\ {0} such that ¢/ ") = 1
on A. Then

1 — P(l) — P(ei(u,F—k—00T+9>1) — e—i(tt,k)e—i<u,9) Pu(el'@t,g)),

50 P, (¢! 40)) = ¢i (k) i {u10),

In addition, F is constant on the elements of the Markov partition. By [26,
Théoreme 1.2.1], the function 6 is locally Lipschitz, so et ¢ Lip®°. Hence, el k)
belongs to the spectrum of P,. This ends the proof of the first point.

Let H :={u € T¢: p(P,) =1}. This sub-set is closed by continuity of u — P,. We
have 0 € H.If P,(f) = Af, then P_, (7) =X- T, so H is invariant under inversion. Now,
let uy, up € H, and let 11 and A, be eigenvalue of modulus 1 of P,, and P,, respectively.
Let f; and f> be corresponding eigenfunctions, chosen to have modulus 1. Then, by
[69, Equation 2.10], we have Py, 14, (f1f2) = A1A2f1 f2, s0 u1 + uz € H. Hence we have
proved that H is a closed sub-group of T¢.

Let u € T?, and let f and g be two eigenfunctions for the same eigenvalue A of P,.
Then:

P(fg) = Pu—u(fQ) =\f-2g=f3.

By ergodicity, fg is constant, so f and g are colinear. This ends the proof of the second
point.

Assume that H is not discrete. Let M be the periodicity of the Gibbs—Markov map
(A, u, T), so that the peripherical spectrum of Py is the set of Mth roots of the unit.
For u € H close to 0, choose an eigenvalue 1, of modulus 1 and an eigenfunction f, of
modulus 1. Then PMu(fMM) = 77,1,‘/1 fuM. Any limit point of (17,)) as u goes to 0 being a Mth
root of the unit, 77,1}’1 converges to 1 as u goes to 0. Let U be a small neighbourhood of 0, and
let (A,)ycy be the unique continuous family of eigenvalues of (P,),cy such that Ao = 1.
Then A, = r)%M for all small enough u € H, so |A,| =1 for all small enough u € H.
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Let (f,) be a continuous family of eigenfunctions of P, for the eigenvalue A,, chosen
with modulus 1. Then lim, ¢ f,, = 1in Lip® norm. Let i0, (respectively, R,) be the main
determination of the logarithm of f;, (respectively, A,,).

Asu — )Lﬁ is continuous and )Lﬁ is an eigenvalue of P,, for all small enough u € H, we
have )Lﬁ = Ay, for all small enough u € H, so Ry, = 2R, and 6,, = 20,. Fix some small
enough non-zero u € H. By [69, equation 2.10],

0y-ny, 0T — Oy-ny = Ry—ny + 27"u, F) [277Z7],
whence, multiplying by 2"
0,0T —6, =Ry + (u, F) [2"'779.

As n goes to infinity, we get 6, o T — 6, = R, + (u, F') almost everywhere Note that 6,

is bounded. If R, is non-zero, then ({u, Sy,))n>0 diverges almost surely, so (A i, T) is not
recurrent. If R, =0, then ({4, S,))n>0 is bounded almost surely with u # 0, so (A I, T)
is not ergodic, which ends the proof of the last point. O

We prove the following.

PROPOSITION 4.11. Let (X, i, T) be an aperiodic Markovian 74 -extension of a Gibbs—
Markov map (A, w, A, u, T) with step function F. Assume that the extension is ergodic,
conservative, and either of the following hypotheses:
e d=1andF isin the domain of attraction of an «-stable distribution, with a € (1, 2].
o d=land|, eME dy = e~ ?ulll—i¢ sen(@IL(ul=h 4 o(lu|L(Ju|~1)) at 0, for some real
numbers ¥ > 0 and ¢ € R and some function L with slow variation.
o d=2and F is in the domain of attraction of a non-degenerate Gaussian random
variable.
Then Hypothesis 3.1 is satisfied with B := Lip™®

Proof. The recurrence of the extension is among the hypotheses. Since the extension is
ergodic, sois (A, u, T'). The existence of an integer M > 1 and a decomposition of A into
M measurable sub-sets (A;);cz/mz on which ™ is mixing follows [26, Théoreme 1.1.8].

We choose the Banach space Lip™® c L®(A, u) c L'(A, w). Then 1 € Lip™, and P
acts continuously on Lip®™. In addition, the sub-sets A; are o (7)-measurable, so for all

f €Lip®
114; fllLipe A, m.d,w = 11a; fliLea,w + sup 1a; flLip@.d)y < 1 ILip™A,7,d 0>
aemn

so the multiplication by 14, acts continuously on Lip™

We use Proposition 3.2 to check the third item. The function F is constant on
elements of the partition 77, so, with the notation of [26] D, f(a) = 0. Hence, by [26,
Corollaire 4.1.3], the application u — P,, as a function with values in £(Lip*>°, Lip*®),
is continuous in 0. But multiplication by ¢/ ) is continuous on Lip™, and P,(f) —
P.(f) = (Py_y — P)(e!™F) £). Hence, u — P, is continuous for all u.

The action of P on Lip™ is quasi-compact: the spectrum of P is included in the
closed unit ball, its intersection with the unit circle is exactly the set of Mth roots of
the unity, and the remainder of the spectrum lies in a ball of smaller radius. Hence, the
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eigendecomposition of P is continuous for small parameters u. The hypotheses of
Proposition 3.2 follow, except for the last one (that P, has no eigenvalue of modulus one
for u # 0).

Since the extension is assumed to be aperiodic, the spectral radius of P, acting on Lip™®
is strictly smaller than 1 for u # 0, by Lemma 4.10. We have checked all the assumptions
of Proposition 3.2, and thus the third item of Hypothesis 3.1.

The expansion of the main eigenvalue for Gibbs—Markov maps is done in [4] in the one-
dimensional case. If F € IL?, then it is an instance of the central limit theorem by spectral
methods, as in [48]; otherwise, the expansion ultimately satisfies

1=y ~1— / & wE) g, 4.5)
A

and the formulas come from [24].

Note that, if ¢ € (1, 2], Birkhoff’s theorem and the conservativity of the extension imply
that F has no drift, which finishes this case. For = 1, the expansion of [, ¢/ d is part
of the hypothesis. O

4.3. Tightness. In this sub-section and the next, for any metric space (E, d), any x € E
and any R > 0, we write B (x, R) for the closed ball in (E, d) of center x and radius R,
and Sg(x, R) for the corresponding sphere.

Recall that, for all p € G, forall x € A, we put N (x) = [{0 < k < ¢j0;(x) : T* (x,0) €
A x {p}}| and Ng p(x) =inf{n >0: T{’(')} (x) € {Np > 0}}. The goal of this section is to
obtain an upper bound for the tail distribution of Ny, ,. This estimate will be used later to
prove the tightness of oz(p)_le given {N, > 0}.

Since T is ergodic, we consider M € Ny and (Ap)rez/mz as in Proposition 4.4. For
all k e Z/MZ and f € L1(A, ), let TT; be the projection f > fAk fdp-1,,. For all
K > 0, we set

Sk :={h:A— [0, 11} N Brip=4)(0, K).

PROPOSITION 4.12. Let (A, w, A, i, T) be an ergodic Gibbs—Markov map. Then for all
K > 0, there exist constants C, k > 0 such that for all h € Sk, for all n > 0,

1Pl < Ce ™ MMtaw”, (4.6)

Proof. First, let us assume that (A, i, T) is mixing. We only need to prove the assertion
for K > 1.Leth € Sk.

If h < 1/2 somewhere, since Sk is convex and 1 € Sk, the function &’ := (1 + h)/2
also belongs to Sk and satisfies 2’ > 1/2. In addition, P/’f @< P}:’, (1) for all n, so any
upper bound for || P}, (Dllri(a,p is also an upper bound for | P (Dl (4, p- Moreover,
11— hllp i, =211 h/”Ll(A,M)" Hence, if we get the bound (4.6) for 2, up to dividing
k by 2, we also get the bound (4.6) for h. Hence, without loss of generality, we assume
from now on that h > 1/2.

Let f € ELipoO(A)(l, 1/2) N S]LI(A’M) (0, 1). Then, on the one hand, for all 4 € Sk,

V PACS) du‘ - ‘/ nf dp
A A

h
l ||IL,;(A,;L). @7)

z/hdu—/hll—flduz
A A
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On the other hand,

’ / Po(f) du
A

s/ IfldMJr/(l—h)Il—fldu—f(l—h)dy,
A A A

||1 - h”]Ll(A )
I lLiap — =

IA

- 11— hllpia,w

> (4.8)

From (4.7), we compute

‘ Pr(f) - 2\ Pl pipeay I12f lLipeca)
Ja Pr(f) diclLipeocay — 71l A,y
2| Pl LwipeankK
< +”f||Lip°°(A)
AL A,

<4 PllLwipan K flILipea)
<O6lPlrwip>nnk.

Due to Proposition 4.6, there exists m > 1 such that, for any 4 fitting our assumptions,
forall f € By, 1/2),
PR

‘ La Pu(f)dp
We fix such a value of m. Then, the following map is well-defined:
Bripey (1, 1/2) N Sia 0, 1) = Bripoayd, 1/2) N Spi(4,(0, 1)
F f PPy (f)
-/A Ph (f) d/’L .

1
<-.
Lip®(4) 2

Furthermore, by virtue of (4.8), for all n > 0,

n—1
‘/(P’"lPh)”fdu‘=V F”(f)du-]_[/ Ph(Fk(f))dM‘
A A k=0 74

(1 My
- 2

Remark that 0 < P} f < P" f for all non-negative f € L!, foralln > Oand all 4 € Sk. In
addition, F preserves the sub-set of real-valued functions. Fix & € Sk . Then, for all n > 0,

05/ P dp < /(P’"“Ph)"a) du
A A
< <1 - W)" = o1l /D0

so that

—(|1=A]; 1 /2m)n
Py (D)l < e max sup | Pl ineane It .
I Py (DIl (A’M)_«/—ng<m hes[; | Py Il LLip> Ay
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We have proved that the conclusion of the lemma holds if (A, u, T') is assumed to be
mixing.

Finally, assume that (A, @, T') is ergodic but not necessarily mixing. Let (Ax)kez/mz
be its decomposition in components on which 7 is mixing, and write p := M A -
Let K >0, and let i € Sk. Let kg be such that ||[1 — h”Ll(AkO,MkO) > ||1 = hllpia, - Note
that & - lAkO isin Sk when we replace Lip™ (A, =, A) by Lip®™ (Ax,, mum, A). Let Pu(f) =
pM (hf)for f € LipOO(AkO, 7y, A). Then, there exist positive constants Co, ko depending
only on K such that, for all n > 0,

~ —koll1=hll 1 n wolll—h
”Pi?(l)”]LI(AkO ko) < Cope L1 (A o1k < Cpe Kol ”LI(A,M)”'

But then, for all k € Z/MZ, for alln > 1,

—M
1M DL 4y < 1P M Dl ag )

pn—1
= 1Py MLt ag gy
< Coe 011y D)

E COeKOE_KOHI_h”LI(A'“’)n,
so that, for all n > O:

1 —(ko/M)|1—=h
1B Dltam =57 2o IEHDliiag ) < Coe?0e” WM I g
keZ/MZ

Proposition 4.12 yields an upper bound on the probability that the orbits do not visit a
given sub-set of A before a given time.

COROLLARY 4.13. Let (A, m, A, u, T) be an ergodic Gibbs—Markov map. Let G be a
set, and (ap) pec be a family of non-trivial o (7)-measurable sub-sets. Let C, k > 0 be
constants associated with Sy in Proposition 4.12. Let K > 0. Let (1) pec be a family of
probability measures on A such that p), < v and ||dpp/dul|Lip=ay < K for all p. Then,
foralln > 0andall p € G,

n—1
Mp(ﬂ{Tk(X) ¢ ap}> < KCe ™ M@, (4.9)
k=0
Proof. We compute
n—1 n—1 dﬂ
up(ﬂ{r"m ¢a,,}) =f [T 07" —Lan
k=0 A k=0 ®
<K / Pl V)dp.
A “»

But1 — lap € S for all p. All remains is to use Proposition 4.12. O

https://doi.org/10.1017/etds.2018.136 Published online by Cambridge University Press


https://doi.org/10.1017/etds.2018.136

Potential kernel, hitting probabilities and distributional asymptotics 1947

4.4. Convergence in distribution. Let (A, u, T) be a sufficiently hyperbolic measure-
preserving dynamical system, and let (A,) be a family of measurable sub-sets such that
lim,_, o uw(Ap) =0. Let ¢, be the first hitting time of A,. As p goes to infinity, hitting
this set becomes a rare event. Knowing that a trajectory has not hit the set until some
time gives us little information about later times, which implies that any limit distribution
exhibits a loss of memory characteristic of the exponential distributions. Hence, one can
usually prove that u(A )¢, converges in distribution to a exponential random variable of
parameter 1. There is an extensive literature on the subject; we refer the interested reader
to the reviews [17, 30, 58]. Note that this family of results can usually be strengthened, for
instance to show convergence to a Poisson process [57, Théoreme 3.6]. More promisingly,
there are also ways to get a rate of convergence [25], which may be adapted to get rates of
convergence in Theorem 2.7.

In the previous sub-section, we showed that, under any probability measure with
uniformly bounded density, the tail of the hitting time of a o (;r)-measurable set decays
exponentially, at a speed which is at most inversely proportional to the size of the set. Now,
we shall prove that, as the size of the sets goes to 0, the distribution of the renormalized
hitting time is asymptotically exponential. This is the content of Proposition 4.14. Due
to some specificities of our situation (the hitting sets are not exactly cylinders, and the
measure changes with the sets), we prove the convergence ourselves, instead of using
some already established theorem.

Afterwards, we shall prove Lemma 4.16, which is useful in the proof of Theorem 2.11
and whose proof uses ideas very similar to the proof of Proposition 4.14.

PROPOSITION 4.14. Let (A, w, A, u, T) be an ergodic Gibbs—Markov map. Let G be a
locally compact space, and (ap) pec be a family of non-trivial o (7)-measurable sub-sets
such that limy, . p(ap) =0. Forall p € G and x € A, let N, (x) :=inf{k > 0: Tk(x) e
ap}. Let (1p) peG be a family of probability measures on A such that ., < w for all p,

and
dup

— +00.
du =

Lip®(4)

sup
peG

Then the family of random variables ((ap)Np)pec defined on the probability space
(A, up) converges in distribution to an exponential random variable of parameter 1.

Proof. At first, we assume that the system is mixing. We work with the distribution
function 1 — F, y of N, under the distribution f dpu, thatis, for all # > 0:

FP*f(t)=\/ I{NI)Zf}fdlu"
A

In a first step, we prove that F), s does not depend too much on the density f. This will
imply the loss of memory: in the second step, we prove that any limit distribution of
u(ap)Np is exponential, and that the limit points do not depend on the choice of f. Then,
we have to identify the parameter of the limit distribution, which is done in the third and
fourth steps. In the third step, we prove that some Z/2Z-extension of the system is ergodic,
at least for large p’s and, in the fourth step, we use Kac’s formula to prove that, for a good
choice of f (depending on p), the expectation of ((ap)Np is 1. Finally, in the last step we
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extend this result to dynamical systems, which are merely ergodic. We assume in the first
four steps that (A, u, T) is mixing.

Step 1 (mixing case): Loss of memory. First, let us prove that F), s does not depend
on f as p goes to infinity. Let h,:=1—1,4,. Then h), €S for all p. Let K > 1.
Let f € Brip=a)(0, K) with f>0and [, fdu=1. Let n,k €N and p € G. Note
that F, r(n) = ||P;:'1,(f)||L1(A,M)- Since each Py, is a weak contraction when acting on

L' (A, p),
|Fpr(n+k) = F, pip(n)] = UA P;l’:k(f) - Py (P f) d,u‘

=<

/ Py (f)—PLf du‘
A
<1-F, s(k).
In addition,
|F, ptp () = Fpi(m)] < [|P*f = 1llLe < K[IP* = Mol ip(a)-

and
1- Fp,f(k) = k“f”]L"O(A,pL)M(ap) = Kk,u(ap)-

Hence, we finally get
|Fp r(n+k)—Fp1(n)| < Kku(ap) + K| P — ol Lwip= Ay -

Since (A, u, T) is a mixing Gibbs—Markov map, || P¥ — Ioll 2 (Lip=(a)) converges to 0 as

k goes to infinity (Proposition 4.6). Taking n = Lu(ap)_ltj and k := [, /;L(ap)—lj yields

Fps (Lnt@p) ™)+ [ i@y |) = Fpa(lut@p)™th +o(1) asp—oo,  (4.10)

uniformly for f in ELipoc( 40, K)and r > 0.

Step 2 (mixing case): Limit distributions. Now, we prove that any limit distribution of
wu(ap)Np is 8g or exponential, and that the limit distributions do not depend on the choice
of the measures u,. For every p € G, we set g, for the density of u, with respect to .
By Corollary 4.13, there exist positive constants C, k such that, for all # > 0 and for all
Peaq,

wp(ulap)Ny > 1) =/ Lua,)N,=18p dit < CKe™ .
A

Hence, the sequence (u(ap)Np)pec defined on (A, up) is tight. Let F be the tail
distribution function of one of its limit points, and let G C G be such that the distribution
function of w(a,) N, converges to F for p € Gp. By equation (4.10), F' does not depend
on f. Note that F is non-increasing and cadlag.

If F(t) =0forall r > 0, then the limit distribution is 8y, and we are done. Let us assume
that there exists T > 0 with F(T) > 0, and let r € [0, T). Then Fp,l([,u(ap)’lﬂ) >0
for all large enough p € Gr. We apply Lemma 4.8 with the stopping time n,(t) :=

m(ap)_lt] and the event A := Zi((;)_l T_kaf,, which has positive probability if p is
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large enough. There exists a constant K’ such that P; : (l)(l)/ Fp1(np(t)) belongs to

Eupoo( 4)(0, K') for all large enough p. But then, for all k € N and for all p € GF:

Fp,1(np(t) - L\/M(a—p)—lj +k>
= a0 FMPZ;’O)<1>>/<Fp,1(np(t>>>Q\/“(T’)_l J +E).

Lett >0and k = |',u(ap)_1t’1. Letting p go to infinity in G r, by equation (4.10),
Fit+t)=F®OF{).

In addition, trivially, F =1 on R_. Hence, 1 — F is the distribution function of an
exponential random variable with parameter in [0, co].

Step 3 (mixing case): Ergodicity of a 7./2Z-extension. We have proved that any limit
distribution of (u(ap)Np) pec is exponential; now, we show that its parameter must be 1.
To this end, we first prove that a certain Z/27Z-extension is ergodic. This fact shall allow
us to apply Kac’s formula in the next step, and from there to identify the parameter of the
limit exponential distribution.

Consider the dynamical system:

AXZ/27 — AXZ]27
T, : . q) {(T(x),q) ifx ¢ap,

’ (T(x), g +1) otherwise.

Let 7, be the canonical projection from A x Z/2Z onto A, which is a factor map. We
shall prove that this extension is ergodic for all large enough p. The idea is that otherwise,
we could divide A into two sub-sets, which communicate only through a,; as the a, get
smaller, this would make the communication more difficult, and the mixing arbitrarily
slow, which is absurd.

Assume that (A x Z/27Z, u & (5o + 81)/2, T)) is not ergodic. Let I, be a T),-invariant
non-trivial measurable sub-set. Then, since 7,(Ip) =mp 0o Tp(Ip) =T o wp(I,), We see
that 7, (/) is a non-trivial T -invariant sub-set, so 7,({,) = A. Doing the same with /7,
we see that there exists a measurable partition (I 0, Ip,1) of A such that I, =1, x
{0} U 1,1 x {1}. In addition, neither A x {0} nor A x {1} are T),-invariant, so I, cannot be
either, and neither /), o nor I, | are trivial. Finally, since the Z/2Z-extension is still Gibbs—
Markov, its partition into ergodic components is coarser than its underlying partition, so
both I, 0 and I, | are o (77 )-measurable.

The map T, sends I, o Nap into I, 1 and I, 1 Na, into 1), . By the big image property
of Gibbs—Markov maps, there exists a constant m > 0 such that (I, ;) > m forall p € G
andi € Z/27Z. Let f) := M(Ip,o)_lllp,o- Then (f,) pec is uniformly bounded in Lip™ (A)
by m~!. Hence, there exist constants C’, " > 0 such that || P" f,, — UlLipecay < Cle=*n
for all p, n. Hence,

/ P"fydu=m( —C'e™ ™).
Ip,l
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But we know that

n—1
/ P" fpdp = (T Ipillp0) <Y (T~ V1, | T740,0)
Ipa k=0
_ ulap N 1p0) _
< (T~ 1l 0) < n—"——L=2 <m™ ' p(ap)n.
w(Ip,0)

There is a contradiction for some n > 0 and all large enough p € G.

Step 4 (mixing case): Computation of the parameter of the exponential distribution.
Now, let us apply Kac’s formula. For all large enough p, the system (A X Z/27Z, u ®
(80 +61)/2, Tp) is ergodic. Let ¢, be the first return time for T, to A x {0} starting from

A x {0}. By Kac’s formula,
f ppdu=2.
A

Butg, =1 ona;,and ¢p=1+ NpoT ona,. Hence,

P(,,)
ulap)

1=/ Npon;szANp-P(laP)duzfA(,u(ap)Np)- du.
ap

Let X be a limit in distribution of (u(ap)Np)peg, and let Gx C G be such that
(u(ap)Np)pegy converges to X in distribution. We already know that X has an
exponential distribution of parameter at most x. By Lemma 4.8, using the stopping
time 1, there exists a constant K such that, for all p € G, the density P(14,)/i(ap)
lies in Bpip=(4)(0, K). Hence, due to (4.10), the limit distribution of (u(ap)Np)
on (A, /L(ap)’lP(lap)) is the limit distribution of (u(ap)Np) on (A, w), that is,
the distribution of X. Furthermore, the tail of (u(ap)Np) on (A, u(ap)*lP(lap)) is
dominated by a decaying exponential, so all the moments converge to those of X. In
particular, E[X] = 1, so X follows an exponential distribution of parameter 1.

Step 5: General case. We have proved the proposition under the assumption that
(A, u, T) is mixing. Now, let us assume that the system is only ergodic, but not mixing.
Let M > 1 and (Ag)rez/mz be as in Proposition 4.4. Let (a,, v,) be a sequence satisfying
the hypotheses of the proposition. Let k € Z/MZ, and let (V) be a sequence of probability
measures on Ay, absolutely continuous with respect to pg := u(-|Ax) = Mu(- N Ag), and
with densities uniformly bounded in Lip® (A, mps, A). We define

A, ={xeAr:30<i<M, T (x)ecay) eny.

Note that yx(@,) < M Y 5" (A Nap) = Mp(ay). Let 0 < iy <ia < M. Then, by
[26, Lemme 1.1.13], P22~ maps continuously Lip' into Lip™, and

(T~ ap N Agyi)NT (@ N Agriy))
< f Piz—il lapmAkHl . lapmAkHz dpL](_H'l
Aktiy

< Cﬂk+i1 (ap)llfk+i2 (ap)'
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and so, by Bonferroni’s inequality,

w@p) = Y (T (ap N Agi))
0<i<M
= > mk(TTap N ki) N T2 (ap 0 Agiy)
0<iy<ip<M
cm? 5
> Mu(ap) — Tu(ap) .

Hence, ui(ap,) ~ Mu(ap).

Let N,, be the first hitting time of @, for T™ . Note that INp — MN,,| <M —1on Ag.
Since Proposition 4.14 holds for mixing transformations, the sequence (uk (Ep)ﬁp) peG
defined on (Ag, V) converges in distribution to an exponential random variable of
parameter 1. But uy(a,) ~ Mu(ap) and Mﬁp =N, + 0(),s0 (u(ap)Np)pec defined
on (A, Vp) converges in distribution to the same exponential random variable of
parameter 1.

Finally, let (v,), be a sequence of probability measures on A whose densities (1),
with respect to p are bounded in Lip® (A, m, 1). For any x € A, let 0<i <M be
such that T'(x) € Ak, and set P(x) := (x, T'(x)) € A x Ag. Then v, > 1), := Pyv,, is
a transference plan between v, and a probability measure v, on Ay, with density:

7 ._ 4V

1 M—1
= = P'(1a,_hp).
p dﬂk M lzzg k p

This transference plan yields a coupling between N, (seen as a random variable on
(A, vp)) and N, (seen as a random variable on (A, Vp)). For the sake of clarity, we
shall call the second random variable N -

The sequence (Ep) is bounded in Lip®™ (A, p, A). Hence, (M(ap)ﬁp)pe(; converges
in distribution to an exponential random variable of parameter 1.

Let x € A. Let 0<i <M be such that T (x) € A;. If Np(x) =1, then Np(x) =
i+Np(Ti(x)), so Np =i+ ﬁp. The event {N, < i} has probability O(u(ap)), and
|u(ap)Np — u(ap)ﬁp| < Mu(ap) outside of this event, so (u(ap)Ny)pec has the same
limit in distribution as (,u(ap)ﬁp)peg. O

Remark 4.15. In our applications, a, will be the set of points x € A such that the trajectory
(Sn F (x))n>0 of (x, 0) under the action of T goes to A x {p} before coming back to A x
{0}. If the Z“-extension is ergodic, then the Z/2Z-extension used in the proof is also
automatically ergodic, as it is the induced system on A x {0, p}. Hence, the stage in the
proof above where we proved that such a Z/27Z-extension is ergodic for all large enough
n is not necessary for our applications. This detour however made for a cleaner and more
general statement in the proposition.

The following lemma allows us to control the L7 (A, w) norm of the Birkhoff sum of an
observable until N .

LEMMA 4.16. Let (A, m, A, i, T) be an ergodic Gibbs—Markov map. Let G be a locally
compact space, and (ap)pec be a family of non-trivial o (7v)-measurable sub-sets such
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that limp_, o p(ap) =0. For all p € G and x € A, let Np(x) :=inf{k > 0: T (x) € apl.
Let (1p) pec be a family of probability measures on A such that w, < u for all p. Let
C > 1. Then for all g € [1, 00), for all f € LI(A, ), for all large enough p € G,

N,—1

[ k dup

D foT < Cqa(p) sup | —- £l (.0 - (4.11)
=0 L9 (A, pp) peGll A liLeo(a, p)

Proof. Lete > 0.Let f € LY(A, 1), which we can assume without loss of generality to be
non-negative. Fix p € G and N/ > (1 + ¢) N > 0, such that ¢ N is a multiple of the period
M of the Gibbs—Markov map. Define Nl/)(x) =inf{n >0:n ¢[N,2N), T"(x) €ap} >

N,. Then
NAN,—1 NAN,—1
| > et ] Y e
k=0 La(A, ) k=0 L4 (A, )
((14+£)N)AN}—1 NAN) -1
< > for* + foTk
k=0 LoA,w W—(14e)n L9 (A, )
@N+N)AN,—1
<A +N|fllLaca,w + Z foTk )
k=2N La9(A,p)

Now, focus on the right-hand side. We get

((1+e)N+N)AN, —1 ANp—1

EIL|:( Z f o Tk>pi| _ EM|: Z f o Tk>pP(1+8)N(1Np>N)i|.

k=2N k=0
By Lemma 4.8, applied to the stopping time whose value is N — 1 if N, < N (and +00
otherwise), and to the set A := {N, < N}, we get ||PN_1(1Np3N)||Lipoc(A) < K. Hence
PN Ay, o ) o a < (4 KCo™ NPV Ay = W) i1 a)
=1+ KCp My, =N lILi(a
=1+ KCp NMu(N, = N,

whence
NAN,—1

H Z foTk
k=0

<A +&)N|fllLaca,w
L9(A, )

NAN,—1

Y fort
k=0

We choose N (p) ~ ea(p). Then p_(‘szN(p)/M) converges to 0, while by Proposition 4.14,
u(N, = N(p)) converges to e~® < 1. For all large enough p, this yields

+ (1 + KCp~ENMHa (N, > Nyl

La(A,p)

NAN,—1 (p)(1l 1))
ex(p +e+o0
§ : fo Tk < ||f||]L‘i(A,/L)-
k=0 L9(A, ) 1—e/0
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The o(1) is independent from A/. We choose ¢ small enough that (1 + 2¢) < Cq(1 —
e~(¢/9)), and then take the limit as A goes to infinity. Finally, notice that du p/du is
uniformly bounded (in L°°(A, p) norm and in p), so that this inequality, up to the constant

N,—1
sup e ldp/ditllLe(a. . extends to || Y70 f o T |lLa(a.p,)- O

4.5. Hitting probabilities and limit theorems.  In this sub-section, we work with ergodic,
discrete Abelian, Markovian Z?-extension of Gibbs—Markov maps. Let G be an infinite
countable Abelian group. Let (A, m, A, u, T) be a Gibbs—Markov map, and let F :
A — G be o (r)-measurable. We shall assume that the associated extension (;f, i, T)
is conservative and ergodic.

First, we shall relate the probability that an excursion from 0 hits a specific point p with
the moments of the time spent in p. This is where the results from §§4.3 and 4.4 are used
directly.

For peG,let Ay :={x€A: YN‘{o,p}(x, 0) € A x {p}} be the set of points x such that
the excursion starting from (x, 0) reaches A x {p} before A x {0}. Let x(p) := M(Ap)_l.
The function « is well-defined because the extension is conservative and ergodic. The next
lemma asserts that it converges to infinity as p goes to infinity.

LEMMA 4.17. Let G be an infinite countable Abelian group. Let (E, i, 7) be a
conservative and ergodic Markovian G-extension of a measure-preserving dynamical
system (A, w, T). Then lim_, o a(p) = +o00.

Proof. Let (K,),>0 be an exhaustion of G by an increasing sequence of finite sub-sets of
G. For all x € A such that ¢(o)(x) is finite, set
N(x):= max min{n=>0:T%x,0)eA x K,}.
0=<k<gjoy(x)
Then A= Unzo N=tn) up to set of measure 0, so that lim, 4 u(N >n)=
0. But, if p¢K,, then A, C{N >n}, so lim, SUp ek n(Ap) =0, ie.
limy,— 400 infpeke a(p) = +00. O

Let us go back to the study of the local time. Recall that, for p € G and x € A, we set

woy(x)—1

fpioy(x)i=Np(x) — 1= ( Z 1{SkF(x):p}> -1,
k=0

which is the difference between the time spent in A x {p} and A x {0} in the excursion
starting from (x, 0). Our next goal in this sub-section is to evaluate the tail and moments
of fp,(0y as p goes to infinity.

PROPOSITION 4.18. Let (A, 7, d, i, T) be a Gibbs—Markov map, and G be a countable
Abelian group. Let (Z, “, T) be a conservative and ergodic Markovian G-extension of
(A, m,d, u, T).

The conditional distributions of a(—p)~'N p &iven {N), > 0} have exponential tails,
uniformly in p. In addition, Ot(—p)_le, seen as a random variable on (A, w(-|Ap)),
converges in distribution and in moments to an exponential distribution of parameter 1.

https://doi.org/10.1017/etds.2018.136 Published online by Cambridge University Press


https://doi.org/10.1017/etds.2018.136

1954 F. Péne and D. Thomine

Proof. The random variable N, (x) counts the time the process starting from (x, 0) spends
in p before going back to 0. On A, it is positive. For x in A, let T, (x) be such that
Ti0,py(x, 0) = (T,(x), p). Then,on A,

Np(x) =inffk > 1: T{](‘)‘p}(Tp(x), p)eAx {0}
=1+inflk>0: T"{’f)’p}(Tp(x), p)€A_, x {p}).

But, if y ¢ A_, then the first return time of (Tk (y, p)) to A x {0, p} is the first return
time of (T*(y. p)) to A x {p}. Hence, To_ (7. p) = (Tjoy(»). p). and

Np(x)=1+inflk > 0: T (T,(x)) € A_).

Let N, © be the hitting time of A_, for the process ( }(x)) k>0. Then the random variable

N seen on (A, a(p)la, du) has the same dlStI'lbuthIl as the random variable 1+ N, ©

seen on (A, a(p)P{o,p}lAp dp). We write 7o) := 7y, . In addition, each A_ is non-
trivial (as the extension is conservative and ergodic), and each A_ is o (7rjo))-measurable
(because o (7)) contains all the information about the sites visited in an excursion, and
in particular whether — p is visited or not).

Due to Lemma 4.8 with the stopping time ¢o,p), the sequence of densities
(a(p) P, pyla,) pec\fo} is uniformly bounded in Lip™ (A, w0, p}, A). Since 0y < 70, p}>»
it is also uniformly bounded in Lip> (A, 7}, ). By Proposition 4.14, the sequence of
random variables £ (A— )N, (-) seen on (A, a(p) Pjo,py1a, di) converges in distribution
to an exponential random variable of parameter 1. By Corollary 4.13, this sequence of
random variables is also exponentially tight, so it converges in moments, which proves
the first part of Proposition 4.18. Since (x(—p))pec goes to infinity as p goes to
infinity, (Ol(—p)_le)pe(;, with respect to (1 (-]Ap)) pe, converges in distribution and
in moments to an exponential random variable of parameter 1. O

Proposition 4.18 yields directly a rough description of the distribution of f), o} for
large p’s: it is —1 with probability 1 — a(p)~!, and an exponential random variable of
parameter «(— p) on the remaining set. This is part of Theorem 2.7.

Proof of Theorem 2.7. Let (AV, n, T) be a conservative and ergodic Markovian Z¢-
extension of a Gibbs—Markov map (A, u, T'). We prove the second item, then the third,
and we finish by the first item.

Let peZd\{0}. Set wio,py :=m ® (8o +8p)/2. The dynamical system (A x
{0, p}, 0, py» Ti0,py) is measure-preserving, whence

1
- = M{O,p}(A x {0}) = H{O,p}( (0, p}A x {0})

2
= p0.p) (A x {0y N Tigh A x {0 + o, p) (A x {py N Tigh A x {0})
_l—a(p)  a(=p)
=72 T2
and thus a(p) = a(—p). Together with Proposition 4.18, this yields the second item of
Theorem 2.7.
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Let g > 1, and apply Proposition 4.18 to the moments of order g of N,. This yields

||fp,{0} + 1”]1[{:1(,4,“) = /:4 NZ du

P

= a(p) " e (=)l (=p) " Npllfya uia,y ~ @) ELE,

where £ is a random variable with an exponential distribution of parameter 1. Finally, we
use the fact that E[£9] = T'(1 + ¢) to get the third item of Theorem 2.7.

We have proved that o(p) =a(—p) ~ Eﬂ[fli{o}]/l Due to Proposition 4.18,
a(p)_lE# [Np|Np > 0] = 1. Due to Propositions 4.14 and 4.12, the random variable
Ny, , which is the first hitting time of A, for T{g), once divided by a(p), converges in
distribution and in moments to an exponential random variable of parameter 1. Hence,

IEpL[NvO,p] ~ Ol(P)'

Now let us prove the link with oék(fp,{o}, A, u, Tgp). Note that f, ) is
constant on elements on (o), and that || fp (o}llp1 (4, <1+ INpliLica, ) < 2. Hence,
Il fp.101 IILipl(Aﬂ(OM’#), as a function of p, is bounded. Since Pjg) sends Lip1 (A, moy, A, 1)
continuously into Lip® (A, Ty, A, 1), and P{/(‘)/’} contracts exponentially fast on the
subspace of functions in Lip® (A, mg), A, 1) with zero average on each of the M ergodic
components of 7™, all the terms [, fp.(0) 0 T{’B} - foaoy 0 T{%} dp with k # £ have a
bounded contribution. Hence,

sup (oG (fp.101 A 1t Tiop) — Eulf5 0]l < +00.
peG
Note that, if the system is a random walk, then Pjo) sends any function, which is constant

on elements of the partition to its average, which is 0 for f, (0. In this case, the supremum
above is actually 0. O

4.6. Proof of Theorem 2.11. In this section we prove Theorem 2.11. Our goal is mostly
to get a more explicit integrability condition in the statement of [68, Theorem 6.8]. We
first give a lemma, which gives a good sufficient condition for this integrability condition
to hold.

LEMMA 4.19. Let G be a countable Abelian group. Let (Z, i, ?) be a conservative and
ergodic Markovian G-extension of a Gibbs—Markov map (A, u, T). Let f : A x G - R
be measurable. Let q € [1, 00). Assume that

> a()' VDN plILaa < +oo. (4.12)
peG
Then fioy € LI(A, p).

Proof. Now, consider a function f satisfying the condition (4.12). Without loss of
generality, we can assume f to be non-negative. Note that

< Y M) 0 LA w-

peZd

Il fioyllLaa,m = H > (1)

ez L9(A, )
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Then, for all p € G\{0},
N_p—1 o q
I 00 a0 = /A ( Y foTgo T{o,p}) du
p k=0

_p—1

N
1 /( ~ 7

=—— Y foT ) dTo,pyit(1Ap).
a(p) Ja = {0} {0, p} P

By Lemma 4.8, T{o, pyxi(-]Ap) <K w, with a density, which is bounded in Lip® norm, and
a fortiori in L>° (A, ) norm. We can thus apply Lemma 4.16: there exists a constant C,
independent from p, such that

a(—p)?
1 a <1 1,7 .
||(f P){O}lqu(A,u)— Ol(p) ”f PH]L‘I(A,;L)

Since a(p) ~p—sc0 @(—p) by Theorem 2.7, up to taking a larger value of C,

I oplILaca, < Ca(p) " YD £, p)liLacaw.

whence

Loy llLecam <€ Y a@)' " YUFC, p)liLaca. - O
peZd

Finally, we prove Theorem 2.11.

Proof of Theorem 2.11. Let (A, , A, u, T) be an ergodic Gibbs—Markov map. Let F :
A — 7% be o ()-measurable, integrable, and such that f 4 Fdu=0. Assume that the
distribution of F' with respect to u is in the domain of attraction of an «-stable distribution,
and that the Markovian Z?-extension (A I, T) is conservative and ergodic.

We first assume that the extension (A I, T) is aperiodic.

Aperiodic case. By Proposition 4.11, this extension satisfies Hypothesis 3.1. We can
thus apply Theorem 2.4. Let 8 : Z¢ — R be such that:
e [ has finite support;
L4 Z peZd ﬁ (P ) =0
Let f(x, p) := B(p). Then

sTf -~
= ock(f, A, 1, T)D,
Yhzo 1(Sk=0)
where ) is a standard MLGM (1 — d /o) random variable and the convergence is strong in

distribution.

We can also apply [68, Theorem 6.8], with r = 1. The regularity conditions are satisfied,
since f and r are constant on the sub-sets of the Markov partition. The integrability
condition ‘| f|joy € L”(A, u) for some p > 2’ is satisfied thanks to [68, Lemma 6.6].
Hence, 5

STy

vV Zk 0 n(Sk =0)

=0(f)Y,
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where Y is a standard MLGM (1 — d /o) random variable and the convergence is strong in
distribution, and where

. 1 n—1 ~ 2

Following the proof of Lemma A.2, o (fi0)) = oGk (fio}, A, 1, YN”{O}).
Hence, for any function g on Z? with finite support and that sums to 0,

ook (f, A, i, T) = oGk (fo), A, 1, Tpoy).
Take B :=1, — 1¢. Then, for all g € (1, 00),
02k (fp: A i, T) _ 02k (fpi0p. A, 1L, Tio) -

g(p) ~p—o0 ) ) p—>00 a(p),
where we used Theorem 2.7 to get the last equivalence. Note that we already obtain
Corollary 2.9.

Lete > 0. Let § > 0 and g > 2 be small enough such that
2
(a—d+8)<2——>§a—d+28. (4.13)
q

By Proposition 2.6 and Potter’s bound, g(p) = O((1 + |p)*~4*?), so a(p) = O((1 +
[pd+), 3
We are now ready to apply again [68, Theorem 6.8]. Let f : A — R be such that:
e the family of function (f (-, p)) ,ez¢ is uniformly locally n-Holder for some n > 0;
o [+ IpD @ D2 £, p)llLaa,w dit(x, p) < +oo for some & > 0 and g > 2;
° f xfdn=0.
To apply [68, Theorem 6.8], we only need to check that:
o E,(up,cze D(f (. p)) < +00;
o |[floy e LI(A, w).
D(f)(x) is the Lipschitz norm of f restricted to the Markov sub-set to which x belongs.
Without loss of generality, we can use the metric d” on A, so that (f(-, p)) pezd is
uniformly locally Lipschitz. Then D(f (-, p)) is, by hypothesis, bounded uniformly in p.
Hence, sup ,cz¢ D(f (-, p)) is bounded, and a fortiori integrable: the first point holds.
The only thing left to check is the second point. We adapt an argument by Csaki, Csorgd,
Foldes and Révész [18, Lemma 3.1] to control the norm of | f|;0;. Up to choosing a smaller
value of g, there exists § > 0, which satisfies the condition (4.13). Then

> a@) " YOUFC plaag <C Y A+ ph VD £ p)liLaca.p
pezd pezd

<C Y A+1pD £ p)ILean < +oo.
pezd

By Lemma 4.19, | f |0y € L9(A, w). This proves the theorem for aperiodic extensions.

Non-aperiodic case, 1: Construction of an aperiodic extension. For the remainder of
this proof, we do not assume that the extension is aperiodic.

By Lemma 4.10, there exists a non-trivial closed sub-group H C T¢ such that p(P,) =
lifandonly if u € H. Let A C 74 be the lattice dual to H. As H is discrete, A has full
rank. Let B := 27 A»and
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e Ap:=A X B;
o ug=IBI"'u®Y e o
o Tp(x,b)=(T(x), b+ F(x)[AD.
Since (K, i, f) is ergodic, (Ap, up, Tp) is a measure-preserving ergodic dynamical
system, which is Gibbs—Markov. Choose a fundamental box By for B (by chosing
a representant of every element of B). Observe that Z¢ = By + A. We consider the
projections 7 : Z¢ — A and mp :Z¢ — By associated to this decomposition. Usmg
this decomposmon to identify (x, q) € A with (x, q[A] T[A(q)) €Ap X A= AB, we
obtain that (A i, T) is isomorphic to the extension (A B, LB, TB) with step function
Fp:Ap — A given by Fp(x, q[A]) :=ma(q + F(x)) — wa(g) and with ip:=up ®
> »en 0. Note that Fp is constant on the elements of the Gibbs—Markov partition of Ap.
The extension (Z B, LB, TB) is a conservative and ergodic Markovian 74 -extension of a
Gibbs—Markov map. Let us show that this extension is aperiodic.

Assume that (AVB, g, TB) is not aperiodic. Let Pp ,(-) := Pp(el-F8).) and Hp :=
{ueh:p(Ppy)=1}. Choose u € Hg\{0}.

Let us extend F to a function on Ap by making it depend only on the first coordinate.
Observe that Fp — F =6 — 6 o Tp with 8(x, g[A]) = mp(q) is a Tg-coboundary; indeed,

Fp(x, q[A]) — F(x, q[A]) =7a(q + F(x)) —ma(g) — F(x)
=q + F(x) —7mp,(q + F(x)) —q + 7mp,(q) — F(x)
=—np(q + F(x)) + 7 (q).

Due to Lemma 4.10, there exist Ap, €S; and fp, € Lip™(Ap) with modulus 1
such that Pg(e'“ T8 fg ) =1p fpu. Then Pg(e'™FlelO) fp ) =g e fp,
Therefore, g, :=e' % fp, is an eigenfunction of Qp , := Pp(e'™).) associated to
the eigenvalue Ap .

For r € B, let us define the translation 7, : Ap — Ap by n(x, r) = (x, ¢ + r). Then 7,
commutes with T, and F o m = F, so that

1 F
)‘B,ugB,u O Ty = PB(el gB u) oMy = PB(el u,Fortr) 8B,u © ) = QB,Lt(gB,u o TTy).

Hence, g, o 7, is also an eigenfunction of Q g, for the eigenvalue A ,. By Lemma 4.10,
there exists x(r) €Sy such that gp, om = x(r)gpu. Set g(-):=gp.u(-,0). The
function x : B — S; is a character, so there exists v € B = H such that gB.u(x, g[A]) =
e iVl g (x).
By the definition of T, for all (x, g) € A x 74,
rpue” Vg (x) = Qpu(gpa)(x, gIAD = e 0y () (1),

since the function x(x, g) 1= e~ {"4) satisfies x o Tg = xe ' ""F). Hence, u +ve H.
But v already belongs to H, so u € H. This contradicts the fact that # is non-zero in
A= T‘/iH. Hence (Ap, up, Tg) is aperiodic.

Non-aperiodic case, 2: Reduction to the aperiodic case. The function f still satisfies
our assumptions for the new system (Z B, LB, TB) (it is uniformly locally Holder, decays
at a sufficient rate at infinity, and has zero integral). Thus, we can apply the version of
Theorem 2.11 for aperiodic systems; this yields

ST f

- = o6k (f5. A, 8. Tp.(0) Y,
V 2i—o #(Sk € B)
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where ) is a standard MLGM(1 — d/a) random variable, the convergence is strong in
distribution, and

n
oGk (fs. Ag. s, Tp.(0) :=n3TMA /3 dMB+2Z/A /8- f8 0Ty o dus,
B k=1 B

where the limit is taken in the Cesaro sense.
The proof of [1, Lemma 3.7.4] can be adapted to ergodic Gibbs—Markov maps (instead

of continued fraction mixing maps), by replacing TA‘ with M ! Z,/(W:B] TA‘ which can be

done up to a uniformly bounded error term. As Tp is an ergodic Gibbs—Markov map,
A x B is thus also a Darling—Kac set, and a set on which Rényi’s inequality is satisfied.
By [1, Theorem 3.3.1],

Sico S eB) L Yl AA X (04N TH(A x BY)

L 1 - = =|B|. (4.14)
n>too SN (Sp=0)  n—teo 3L (A x {0} N TK(A x {0}))

Using the induction invariance of the Green—Kubo formula (Lemma A.2) with the
observable fp on (Ap, up, T, (0}), noting that the induced transformation on A x {0}
is T{o}, we get

n
oGk (8. AB. 1B, TB,{O})=HETOO/Afzdu3+2Z/Af-foT{5} dus
k=1

=|B|"'02x (f, A, w, Tios (4.15)

where the limit is taken in the Cesaro sense. Equations (4.14) and (4.15) together yield
the claim. o

5. Applications
In this section, we prove our claims of §2.4, starting with the geodesic flow and finishing
with the billiards.

5.1. Periodic planar billiard in finite horizon. Recall that the billiard table is
IRZ\ UieI, pez? (p 4+ O;), where (0O;);c7 corresponds to a finite family of open convex
sub-sets of T2, whose boundaries are non-overlapping, C, and with non-vanishing
curvature. For the collision map, the phase space is Q2:=09Q x [—n/2, 7/2]. The
invariant measure is the Liouville measure cos(¢) dx d¢ in (x, ¢), where x is the
curvilinear coordinate on 0 Q.

A particle has configuration (x, ¢, i, p) if it is located in p 4+ d0;, with curvilinear
coordinate x on d O; (for some counterclockwise curvilinear parametrization of 9 O;) and
if its reflected vector V makes the angle ¢ with the inward normal vector to d0;. The
billiard map To:Q— Q maps a configuration in €2 to the configuration corresponding to
the next collision time. This transformation preserves the Liouville measure v, which has
infinite mass.

We consider a particle starting from the original cell Co =|J;c7 O; with initial
distribution v := v(-|Cp).
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The associated compact billiard is the system (M, v, Tp), with M :=Cp and
To(x, ¢,i, p)=(To(x, ¢,i), p+ H(x, ¢p,i)). Then (2, v/v(Cy), fo) is the Z2-
extension of (M, v, Ty) with step function H : M — Z? corresponding to the change
of cells. The quantity SnT H(y) := Z;(l) Ho Té‘ (y) corresponds to the index of the cell
containing TO" (), forall y € Cp.

Let e > 0, and B : Z2 — R be such that Zpezz B(p) = 0. We associate the value S(p)
to the cell Cp,, and put for y € Cy

Va() =Y BSCH)).

k=1

Proof of Corollaries 2.14 and 2.15. Due to Young’s towers [70], we know that there
exists a dynamical system (A, u, T) such that (A, u, T) and (M, v, Tp) are both factors
of another dynamical system (Z, Q, f). This means that there exist two maps 7 :
(A, 0, T) > (A, u, T)and 7 : (A, i, T) — (M, v, Tp) such that

tolT=Tom,
ol =Tyom,
j%*ﬁzll)’

Tefl = V.

Moreover, there exist F: A — Z9 and B: A — Z? suchthat Fo# = Homw and Bo & =
Bom.

The properties of the family of transfer operators P, = P (e’ ) for such step function
F have been studied: see for instance [22, 51, 52, 62], in which local limit theorems
with various remainder terms have been established. The matrix ¥ corresponds to the
asymptotic variance matrix of (SnT F/\/n),>1 with respect to u, which is the same as the
asymptotic variance matrix of (S,,T YH/\/n),>1 with respect to v, and is given by

Y= Z C(H,HoT"),
keZ

where C(H, H o T¥) denotes the covariance matrix of H and H o T* with respect to
v. Recall that (SnTOH /A/M)n>1 converges in distribution to a centered Gaussian random
variable with variance matrix X.

Let Z,: M — R be defined by Z,(x) := ZZ;(]) /§(SkTF(x)). This function satisfies
Zyoft=Y,0m on A. Applying Theorem 2.4 to the dynamical system (A, u, T), step
function F (respectively, the first coordinate F;: A — Z of F) and /§ (respectively,
pH 3( p, 0)), we obtain Corollary 2.15 (respectively, Corollary 2.14). O

5.2. Geodesic flow on periodic hyperbolic manifolds. We recall that M is a compact,
connected manifold with a Riemannian metric of negative sectional curvature, and @ :
N — M be a connected Z9-cover of M, with d € {1, 2}. The manifold T!N is endowed
with the o-finite lift uy of a Gibbs measure @) corresponding to a reversible Holder
potential. The geodesic flow on T! N is denoted by (g;)er.
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Let (A, , T) be a Markov section for the geodesic flow on T'M, as constructed by
Bowen [12], [13, Theorem 3.12]. The section A is constructed by carefully choosing a
finite number of pieces of strong unstable manifolds (W*(a))qex, then, for all x € W¥(a),
adding a piece of strong stable manifold W*(x) to get rectangles. We shall denote by p4
the projection onto unstable manifolds, defined by p(y) = x whenever y € W¥(x) and
x € W"(a). Let r be the return time to A; by Bowen’s construction, r(x) depends only on
the future (the non-negative coordinates) of x. Finally, we put A} := | J W (a) as the
state space of the one-sided transformation.

aem

The set A := @ ~1(A) is a section for the geodesic flow on T'N, with return time
7 =r o w. The induced map on A is the Z4-extension of the natural extension of a Gibbs—
Markov map, with step function F. Without loss of generality, we may refine the Markov
partition on A so that F depends only on the first coordinate of the shift; then, the Z¢-
extension (Z, i, T) is Markovian. The geodesic flow on T'N is thus isomorphic to the
suspension flow over (Z, o, T) with roof function 7. In particular, T'N ~ {(x, ¢, 1) : x €
A, qeZd tel0, r(x)h

Let f:T'N — R be Holder. The following lemma asserts that, up to adding a
coboundary, we can assume that f depends only on the future, which allows us to
work with Gibbs—Markov maps instead of their natural extension. While this lemma
is classic [13, Lemma 1.6], we give a statement, which is valid in the context of 74-
extensions.

LEMMA 5.1. Let (A, w, A, i, T) be the natural extension of an ergodic Gibbs—Markov
mapt. Let (A x 74, [, T) be a Markovian 7% -extension with step function F. Let f be a
measurable real-valued function on A x Z¢. Assume that

I1D(loo := I flloo + sup sup | flLipax(q) < +00.

qud acem

Then there exists a function u which is bounded by A(A — 1)V D(f) || oo, uniformly 1/2-
Holder, and such that the function fy = f +uoT — u is By-measurable, with By :=
(Vo T7"10) ® P(Z).

Proof. Let py(x, q) := (p+(x), q) be defined on A. We put

+o00
wi=y foT"—foT"ojp,.

n=0

The proof then proceeds as in [68, Lemma 6.11]: the function u satisfies the conclusion
of the lemma. Most changes in the proof of [68, Lemma 6.11] are straightforward; the
only observation needed is that, if x and y are in the same cylinder of length n in A, then
Tk(x, q) and fk(y, q) are in the same set A x {S; F'(x)} for |k| < n, so that we can use
the Lipschitz estimate for each f(-, Sk F(x)). O

We are now ready to prove Proposition 2.16.

+ The metric being defined by A™*, where s is the two-sided separation time.
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Proof of Proposition 2.16. The proof follows the one in [68, Proposition 6.12], with a few
significant modifications. The first step is to eliminate the past, that is, add a coboundary to
get an observable, which depends only on the future, to be able to use [68, Proposition 6.1].
Letn € (0, 1]. Let f : T'N — R be a n-Holder observable, which satisfies the hypotheses
of the proposition. We put:

o filx,q):= Or(x) f(x,q,s)ds;

e u 7 the function obtained from f7 by the construction of Lemma 5.1;

o fiai=fituzoeT —uy;

o fr(x.q.0):=r(x)7'f z(x, q).

By Lemma 5.1, the function u 7 is 1/2-Holder and bounded. Then, using the fact that

f+,g — f4 is a coboundary,
! t
/0 fogs ds—/o frogsds| <2ugloo+2lfy zlloo +2lrllooll flloo < +00.
(5.1)

Hence, it is enough to prove the limit theorem for f . Note that f is a coboundary if and
only if f is a coboundary.

Let @4 x{0) be the first return time to A x {0} for the geodesic flow, and @ 4, (o) the first
return time to A x {0} for 7. The proof then proceeds as in [68], with the same weakened
criterion: we only need to check that, for some § > 0,

t
[ e
0

Now, we shall go back to the initial (invertible) system to use the integrability
assumption on f. Equations (5.1) and (5.2) together yield

t
[[ron
0

Finally, once again, we go to the non-invertible factor. Let ?g(x, q) =
1/ 1£1C. @, 1) dtlloo. Then

sup

>0 oo

sup e L2 (A x {0}). (5.2)

0<t<paxi0

sup e L2 (A x {0}). (5.3)

0<t<pax(0

t Paxoy(x,0)—1
sup /fogs(x,o,())ds < Y FioTw
0=<t=gax(o}!7/0 n=0

The function ?g is an upper bound on | f|z, which depends only on ¢, and thus not
on the past. Hence, it factorizes as a function of Ay x Z¢. In addition, the integrability
assumptions yields

D g P F (L @lloo < o0

qezd
By Lemma 4.19, ?g belongs to L>*%(A x {0}) for all small enough § > 0, which yields
equation (5.3). O

A. Appendix. About Green—Kubo’s formula

The spirit behind Corollary 2.13, and thus of our alternative proof of Spitzer’s theorem
[61, Ch. III.11, P5], is that Green—Kubo’s formula satisfies an invariance by induction,
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which is reminiscent of Kac’s theorem. We shall draw this parallel here, as well as prove
a specific instance of this phenomenon, which is useful in the proof of Theorem 2.11. In
what follows, the measure may be finite or o -finite.

Given an ergodic, conservative, measure-preserving dynamical system (A, u, 7) and a
measurable sub-set B C A such that u(B) > 0, one may define the system induced on B
by (B, u g, Tg). Given any measurable observable f : A — C, we also define the induced

observable fp by
pp(x)—1
fsy= Y f(Trx),
k=0
where @p is the first return time to B. Then, a generalization of Kac’s theorem [33] asserts
that the integral is invariant by induction.

THEOREM A.1. (Kac’s theorem: induction invariance of the integral) Let (A, u, T) be an
ergodic, conservative, measure-preserving dynamical system. Let B C A be a measurable
sub-set with 0 < u(B) < +00. Then, for all f € L'(A, p),

/Afdu=/Bdeu. (A.1)

A consequence is that the map f — fp is a weak contraction from L'(A, ) to
LY (B, p). There are two different ways to prove this theorem.
e Using the fact that the system is measure-preserving [34]: up to going to the natural
extension, we can define ¢_1 p(x) :=inf{n > 0: T7"(x) € B}, and then use, for all
n>0,

/ fl(ﬂ—l,B:n du :/ fo Tnl(pgzn du.
A B

e Using a convergence theorem, such as Hopf’s ergodic theorem [32, §14, Individueller
Ergodensatz fiir Abbildungen], and the preservation of the measure for the induced
system. Setting g := 1p, one can identify the almost sure limit of (SnT )/ (SnT g) with
that of (S8 fB)/n, and conclude.

Green—Kubo’s formulat, at least at a formal level, behaves the same. For any square-
integrable function f with zero integral, we can ask whether

400 oo
/Ade,u+22/Af~foT”duzflgfédu+22/;f3-fBoTl’;d,u. (A.2)
n=1 n=1

The reader may compare equations (A.1) and (A.2). As with Kac’s theorem, we may
choose different strategies to prove rigorously such an identity. Using the fact that the
system is measure-preserving, and cutting in a well-chosen way the integrals above, one
can see that they are formally the same. However, to get a rigorous proof, one would
have to use Fubini’s theorem, which fails in this case. This is not surprising, as even the
definition of these sums requires some care: if there is some periodicity in the dynamical
system, the convergence may have to be in the Cesaro sense, as in Theorem 2.11, or in the
Abel sense if T is an irrational rotation and f is analytic.

T The discussion can be generalized by taking two different observables: what is invariant is actually the
underlying bilinear form.
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Another strategy is to use a distributional limit theorem: for sufficiently hyperbolic
systems and nice enough observables, Green—Kubo’s formula is the asymptotic variance
in a central limit theorem. Working at two different time scales (with the initial system and
with the induced system), one can prove that this invariance holds. A very simple example
is given by the following lemma.

LEMMA A.2. Let (A, 7, A, u, T) be a Gibbs—Markov map. Let f € L*(A, ) be a real-
valued function such that:
e f is summably locally Lipschitz: Y, . (@) fLipa) < +00;
° f 4 fdu=0.

Let BC A, with u(B) >0, be o(w)-measurable. Assume that ¢p is essentially
constant. Then

n
lim [fzdu+2 /f~fodeu
n—+0o J4 l; A

n
= tim [ gpaus2)" [ su- puotfdn
B k=1 B

n—+00
where both limits are taken in the Cesaro sense.

Proof. Let M := ¢p almost everywhere. Under the assumptions, the Birkhoff sums (for
T) of f satisfy a central limit theorem (see e.g. [26, Théoreme 4.1.4], and use the Taylor
expansion of (I — P)~ by
Sy f
N
where the convergence is in distribution on (A, ), AN follows a standard Gaussian
distribution, and

— o,

1
2= lim —/(San)zd,u.
A

n—4+oo n

By [72, Theorem 1], the same central limit theorem holds strongly in distribution, that
is, when the initial measured space is (A, v), with v < . This holds in particular on
(B. M ).

Under the same assumptions, the Birkhoff sums (for Tp) of fp satisfy a central limit
theorem. Then

Si® fp
Jn

where the convergence is in distribution on (B, M), N follows a standard Gaussian
distribution, and

— o' N,

()2 = lim %/(S,lTBfB)Z du.
B

n——+o00 n
Note that S!* fz = ST, [+ whence o' = v/Mo. This yields
1 1
lim — / STH2du= lim — / (ST® ) dp.
nJa n—+oon Jp

n—-+00
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Finally, note that

T CRTE NZ/foT" foT" du
k
N—

2 - CfoTk
Z[fAfdmz];/Af foT du].

0

Hence, o2 is the Cesaro-limit of ([, f2du+2Y}_, [y - fo T du),>1. The same
manipulation with 1/n |, B (SnT B fg)* dy yields the lemma. O

The assumption on ¢p can be relaxed, as long as one can prove a central limit theorem
both for f on (A, u, T) and fp on (B, u(-|B), Tp), and ensure that the limits coincide
up to a change in time. This can be done for instance with an almost sure invariance
principle [27].

In this article, the proof of Corollary 2.13 relies on this approach: we obtain two
distributional limit theorems by working at two different time scales, and then identify
the limits. However, as can be seen, obtaining these limit theorems gets much more
challenging when working with null recurrent processes.
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