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Abstract

Gouézel and Sarig introduced operator renewal theory as a method to prove
sharp results on polynomial decay of correlations for certain classes of nonuni-
formly expanding maps. In this paper, we apply the method to planar dispers-
ing billiards and multidimensional nonMarkovian intermittent maps.

1 Introduction

In two seminal papers, Young [50, [57] obtained results on exponential and subexpo-
nential decay of correlations for nonuniformly hyperbolic dynamical systems. In the
case of subexponential decay, a natural question is to establish that the decay rates
obtained in this way are optimal. The first progress in this direction was by Sarig [50]
who introduced the method of operator renewal theory. This method was extended
and refined by Gouézel [26] and gives optimal results for one-dimensional intermittent
maps of Pomeau-Manneville type [49] 54].

A challenge has been to extend the applicability of operator renewal theory to
higher-dimensional examples. Two specific directions have required attention: (i)
planar dispersing billiards, (ii) multidimensional nonMarkovian intermittent maps.
For results in these directions, we mention [34, [55].

In this paper, we extend the operator renewal theory of Gouézel and Sarig [26], [50]
to provide lower bounds in general situations where the Young tower method [57]
provides upper bounds. This includes directions (i) and (ii) above. In the case of
lower bounds for dispersing billiards, these are the first results using operator renewal
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theory, and the first results by any methods for billiards with decay rates other than
n~!. For multidimensional intermittent maps, we obtain essentially optimal upper
and lower bounds on decay of correlations.

Roughly speaking the result of Gouézel and Sarig takes the following form. Let
f: M — M be an ergodic measure-preserving transformation defined on a probability

space (M, p). The correlation function p, ., (n) is given by

Pow(n) = [y,vwo frdu— [, vdu [, wdp (1.1)

for L? observables v, w : M — R. For definiteness, as in [26, [50] we consider one-
dimensional Markovian intermittent maps such as in J40] with f(z) ~ z'*¥/7 for
x near zero, where § > 1, and unique absolutely continuous invariant probability
measure p. Fix n € (0,1). By [57], there is a constant C' > 0 such that

100.00(7)] < CJ0] g [0] 0o 2~ FD

for all v € C"(M), w € L>®(M), n > 1. Now fix a closed subset X C M with 0 ¢ X
and let h : X — Z* denote the first return time to X. By [26] [50], there exists a
constant C' > 0 such that

|pv,w(n) - Zj>n U(h > ]) fMUd:u fMWdﬂl < CHU”CW‘W‘OOCB(H) (1'2)
for all v € C"(M) supported in X, w € L®(X), n > 1, where

n=" £ >2
Cs(n) = ¢n2logn B=2 ) (1.3)
n20-0) 1< p <2

Since p(h > n) ~ en=? for some ¢ > 0, this shows that the results in [57] are sharp.
If in addition [wvdu = 0, then p,,(n) = O(n?) for all 3 > 1. (One consequence
of the main result in this paper is that the latter estimate holds for all w € L*>(M);
this is not shown in previous papers. See Remark )

Abstract theorems for nonuniformly expanding and nonuniformly hyperbolic dy-
namical systems are stated in Sections [3] and [7] respectively. In common with the
method of [26, 50], we induce on a convenient subset Y C M with induced map
F .Y — Y that is Gibbs-Markov for nonuniformly expanding maps and Gibbs-
Markov after quotienting along local stable leaves for nonuniformly hyperbolic maps.
A key difference from [26], [50] is that F' need not be a first return map. As in [10],
we are able to control the adverse effects associated with not being a first return and
to obtain results that are essentially the same as those in [20] [50].

Remark 1.1 We note that the setting in [55] is currently restricted to planar time-
reversible systems.

In the remainder of the introduction, we focus on the applications to billiards and
multidimensional intermittent systems.



1.1 Billiard examples

Markarian [41] and Chernov & Zhang [18] considered a general framework for
analysing decay of correlations for diffeomorphisms with singularities, with special
emphasis on slowly mixing planar dispersing billiards. All known results on upper
bounds for decay of correlations for dispersing billiards fall within this framework.
Within this framework, we obtain lower bounds.

The specific examples are described in more detail in Section[§ Here we summarize
the results. All integrals are with respect to Liouville measure. Upper bounds are for
general dynamically Holder observables v and w. Lower bounds are for dynamically
defined Holder observables with nonzero mean supported in a suitable subset X of
phase space.

e Bunimovich stadia, semidispersing billiards, billiards with cusps. In these
examples, the correlation decay rate O(n~') was established by [16, I8, 19, 41]. By
the argument in [7, Corollary 1.3] (see also [6, Corollary 1.1]), the result is essentially
optimal in the sense that if v = w and if v is Holder and satisfies a nondegeneracy
condition, then np,,(n) # 0 as n — oco. However, for several years it remained an
open question to obtain an asymptotic rate of the type (1.2)).

We prove that for all three types of billiard there is a constant ¢ > 0 such that
pow(n) ~ en™t [v [w. The constant ¢ is given explicitly in terms of the billiard
configuration space. For example, in the case of a Bunimovich stadium with straight
sides of length ¢,

_ 443log3 2
~ 4—3log3 4+ 1)

(Throughout, log means logarithm to base e.)

A similar result for semidispersing billiards and billiards with cusps (but not
stadia) can be found in [55], though it is not clear that the asymptotic p, ., (n) ~
const. n~! is established there.

e Billiards with cusps at flat points. Correlation decay rates O(n~(*~Y) with
[ any prescribed value in (1,2) were obtained in [59]. Here, 5 corresponds to the
flatness at the cusp. We obtain the asymptotic p,.,(n) ~ ecn™=Y [ [w. Again,
the constant ¢ is given explicitly.

e Bunimovich flowers. The correlation decay rate p,,,(n) = O((logn)*n=2) was
obtained in [I8]. Tt is conjectured that the optimal rate is const.n=2. We obtain the
lower bound p,.,(n) > (logn)'n™2 [v [w.

e Dispersing billiards with vanishing curvature. Correlation decay rates
O((logn)?n=¥=1)) with 3 any prescribed value in (2,00) were obtained in [59] for
Holder observables. Here, 8 corresponds to the flatness at the points of vanishing
curvature. We obtain the lower bound p,,(n) > (logn)~'n=F=Y [v [w.



1.2 Hu-Vaienti maps

We consider a class of piecewise smooth multidimensional nonuniformly expanding
intermittent maps f : M — M, M C R* compact, with a neutral fixed point. The
case k = 1 is very well-understood. Upper bounds on decay of correlations were ob-
tained by [32, 57] and the results were shown to be sharp by [27, 32, 50]. Extending
to multidimensional examples is relatively straightforward in the Markov case, but
the nonMarkov case is very challenging because the standard Banach space of sym-
bolically Holder spaces is unavailable for nonMarkov maps and there are difficulties
using spaces of bounded variation in higher dimensions. Also, as shown in [33], such
maps often have poor bounded distortion properties.

Hu & Vaienti [33] obtained results on existence of absolutely continuous ergodic
invariant measures (both finite and infinite) for various classes of multidimensional
nonMarkovian intermittent maps. In a subsequent paper [34], first results on upper
and lower bounds on decay of correlations were obtained. As an application of the
results in this paper, we obtain essentially optimal upper and lower bounds.

To fix ideas, we focus on [34, Example 5.1] as described in detail in Section [6.4]
The neutral fixed point is taken to be at 0 and f(z) = z(1 + |z|7 4+ O(|z|"")) for
x close to 0 where v € (0,k) and +" > ~. Using results of [1, 33|, we show that
Pow(n) = O(n=(F/M=1=9) for y Holder and w € L™, where € is arbitrarily small. This
is in marked contrast to [34] who obtain results no better than p, ,,(n) = O(n~=((1/7)-1)
in the multidimensional case k > 2 and only for observables with support bounded
away from 0.

Moreover, our decay rate is essentially optimal. For v Holder and w € L* with
supports bounded away from 0 and nonzero mean, we show that for any € > 0

n~ (M=) o (n) < pm (B, (1.4)

The remainder of the paper is organized as follows. In Section [2, we recall
background material on inducing, Gibbs-Markov maps, Young towers, and Chernov-
Markarian-Zhang structures. Our main result for nonuniformly expanding maps is
stated in Section [3] and proved in Section 4l In Section [, we relate tail estimates
for different return times. In Section [0, we apply our results to multidimensional
nonuniformly expanding maps including those mentioned in Subsection [1.2]

In Section [7], we extend our main result to nonuniformly hyperbolic systems,
including solenoidal versions of the maps in Section [6} Finally, in Section [§ we
consider the examples from billiards mentioned in Subsection [1.1

Notation We use the “big O” and < notation interchangeably, writing a,, = O(b,,)
or a, < b, if there is a constant C' > 0 such that a,, < Cb, for all n > 1. Also,
we write a, ~ b, if a, < b, < a,. As usual, a, ~ b, as n — oo means that
lim,, 00 a,, /b, = 1.



Convolution of sequences a,, b, (n > 0) is denoted (a % b), = >_7_; a;b,;. Often
we use the abuse of notation a, xb,. If ag is undefined (as for example a,, = n~2logn)
then we redefine ap = 1 without mentioning it. With these conventions we have the
standard facts n™? xn"?7 = O(n"7) and n ? xn"%logn = O(n"9logn) for all p > 1,
q € (0,p].

2 Preliminaries

In this section, we recall background material on (one-sided) Chernov-Markarian-
Zhang structures.

Gibbs-Markov maps Let (Y, uy) be a probability space with an at most count-
able measurable partition «a, and let /' : Y — Y be an ergodic measure-preserving
transformation. For § € (0,1), define dy(y,y’) = 0°@¥) where the separation time
s(y,y') is the least integer n > 0 such that F™y and F"y’ lie in distinct partition ele-
ments in a. It is assumed that the partition « separates trajectories, so s(y,y’) = oo
if and only if y = ¢/; then dj is a metric.

Let & = ﬁy% 1Y — R. We say that F'is a (full-branch) Gibbs-Markov map if

e |, :a—Y is a measurable bijection for each a € o, and

e There are constants C' > 0, 6 € (0, 1) such that |log &(y) —log&(y)| < Cdy(y,y')
for all y,y' € a, a € a.

A consequence is that there is a constant C' > 0 such that

£(y) < Cuy(a) and  [€(y) — &) < Cuy(a)do(y,y'), (2.1)

for all y,y' € a, a € a.

Return maps Suppose that (M, ) is a probability space and that f: M — M is
an ergodic measure-preserving transformation. Fix a measurable subset X C M with
w(X) >0and h: X — Z* integrable such that f*@x € X for all x € X. Then h is
called a return time and f*: X — X is called a return map.

If h is the first return time to X under f (i.e. h(z) = inf{n > 1: f"z € X}),
then f": X — X is called the first return map and ux = (u|x)/pm(X) is an ergodic
fh-invariant probability measure on X.

Young towers Let F': Y — Y be a full-branch Gibbs-Markov map on (Y, uy)
with partition « and let ¢ : Y — ZT be an integrable function constant on partition



elements. We define the (one-sided) Young tower A = Y'? and tower map fa : A — A
as follows:

(y, 0+1) £<p(y) -2
(Fy,0) (=o(y)—1

Let ¢ = [, ¢dpuy. Then pa = (py X counting)/@ is an ergodic fa-invariant prob-
ability measure on A, and it is mixing if and only if ged{y(a) : @ € a} = 1.
The tower has exponential tails if py (¢ > n) = O(e~") for some ¢ > 0, polyno-
mial tails if py(e > n) = O(n=?) for some B > 1, and superpolynomial tails if
py(p >n) =0(n=P) for all 8 > 1,

Now suppose that f : M — M is an ergodic measure-preserving transformation on
a probability space (M, u), and that Y C M is measurable with u(Y) > 0. Suppose
that /' : Y — Y is a full-branch Gibbs-Markov map with respect to a probability
measure iy on Y, and that ¢ : Y — Z% is a return time, constant on partition
elements, such that F' = f¥. Form the tower A = Y% and tower map fa : A — A.
The map myr : A — M, muy(y,€) = f'y defines a semiconjugacy between fa and f.
We require moreover that (my).a = p. Then we say that f is modelled by a Young
tower.

A={(y,0) €Y XZ:0<L<p(y) -1}, fA(y,f)Z{

Chernov-Markarian-Zhang structure Suppose that (M, u) is a probability
space and let f: M — M be an ergodic and mixing measure-preserving transforma-
tion. Roughly speaking, the map f admits a Chernov-Markarian-Zhang structure if
there is an integrable first return time h : X — Z* such that the first return map
fx = f": X — X is modelled by a Young tower Y. The full map f : M — M is also
modelled by a Young tower Y'¥. We denote these towers by A = Y¥ and A,piq = Y7
since in the applications that we have in mind either the tower A,,piq is exponential
or for any 8 > 1 the subset Y C X can be chosen such that fx is modelled by a
Young tower Y7 with uy (o > n) = O(n™?). In the latter case, we say that fx is
modelled by Young towers with superpolynomial tails.

In more detail, suppose Y C X C M are Borel sets with p(Y) > 0. Define the
first return time h : X — Z* and first return map fx = f*: X — X.

We assume that fx : X — X is modelled by a Young tower Apq = Y7 with
return time o : Y — ZT and return map F = f% : Y — Y. In particular, F =
f$ Y = Y is a full-branch Gibbs-Markov map with ergodic invariant probability
measure py and partition a such that o is constant on partition elements. We require
in addition that h is constant on fia for alla € a, 0 < ¢ < o(a) — 1.

Define the induced return time

p=hy Y =T, oly) =0 h(fty). (2.2)

Then ¢ is integrable with respect to py and constant on partition elements. In
particular, f : M — M is modelled by a Young tower A = Y% with the same
Gibbs-Markov map F' = f§ = f%.



We say that f : M — M satisfying these assumptions possesses a Chernov-
Markarian-Zhang structure.

Remark 2.1 The method of choosing a first return map modelled by a Young tower
with exponential tails arises in various contexts in the literature, see for example [9} [10]

in the noninvertible context. However, the method plays a special role in the context
of billiards [I8, 41], see Remark [7.1] below.

Remark 2.2 It is part of our set up that p is mixing, but in general the tower map
fa A — A is mixing only up to a finite cycle d > 1 where d is often unknown.
As in [14, Theorem 2.1, Proposition 10.1], the a priori knowledge that p is mixing
ensures that for many purposes the value of d is irrelevant (in fact it suffices that u
is ergodic for all powers of f).

Dynamically Holder observables Suppose that f : M — M possesses a
Chernov-Markarian-Zhang structure as above. Fix 6 € (0,1). For v : M — R,
define

[Vl = [Vl + [Vl vl = sup sup  [v(f*y) — v(fY)|/do(y,y'). (2.3)
Yy €Y, y#y 0<t<ep(y)—1

We say that v is dynamically Holder if ||v||,, < oo and denote by H(M) the space of
such observables.

Of particular interest are observables supported in X. We identify L*°(X) with
{fw e L>*(M) : w|yx = 0}. Also, we write H(X) = {v € H(M) : suppv C X}.

It is standard that Holder observables are dynamically Holder for the classes of
dynamical systems of interest in this paper, as we now recall. Given n € (0,1] and a
metric d on M, define

Vlen = sup Jo(z) —v(z)|/d(z, 2)".

x,x' €M, xFx!
Let C"(M) be the space of bounded observables v : M — R for which |v|,, < oo.
Proposition 2.3 Letn € (0,1]. Suppose that there exist K > 0, 8y € (0,1) such that
d(f'y, [Y') < Kdg,(y.y') for ally,y' €Y, 0< (< p(y) — 1.
Then C"(M) C H(M) where we may choose any 0 € [0],1).
Proof Letve C"(M),y,y €Y,0<{<p(y)—1. Then
[o(ffy) = o(f Y < [olead(foy, fY)" < K olendo(y,y)-

Hence |v],, < K"|v|., and it follows that v € H(M). |



3 Statement of the main result

In this section, we state our main abstract result for maps f : M — M with a
Chernov-Markarian-Zhang structure. Let ¥ C X C M denote the corresponding
return map sets and recall that ¢ = h, : Y — Z7T is the induced return time.
Throughout, we suppose that py (¢ > n) = O(n="") for some ' > 1. (As discussed in
Section , in our main examples any 3 < 3 is permitted where pux(h > n) = O(n=?),
and often we can take 8’ = 3. However, h and § play no role in this section.)

Define the correlation function p,,,(n) as in (L.1). It follows from Young [57] that
Pow(n) = O(||v]||w|ee n™® D) for all v € H(M), w € L®°(M), n > 1. We can now
state our main theorem. Let

on = [y olipsnydpy, Yo =n"" %0, (3.1)
Define (s as in ({1.3)).

Theorem 3.1 Let f: M — M be a map with a Chernov-Markarian-Zhang structure,
and suppose that py (¢ > n) = O(n="") for some ' > 1. Let d = ged{p(a) : a € a}.
Then there is a constant C' > 0 such that for alln > 1,

(W) [ =670 3 x> i) [ v [ wan] < Clolylulatrn + G

ji>n/d
for allv e H(X), we L>(X),
(b) |pvw(n)| < Cllv|ly wlecyn for all v e H(X) with [, vdu=0, we L>(M).

Clearly n=" < ,, < v,. The sequences are readily estimated from above:

Proposition 3.2 e If o is bounded, then v, = O(n™%).
e If o has exponential tails, then , = O(n~" logn).

o Let e > 0. If py(o > n) = O(n™ %) with q sufficiently large (depending on €),
then 7, = O(n=(¥'=9).

Proof Suppose that o has exponential tails, and fix K > 0. Then
On = / 0—1{50>n},uY < K[Ly(QO > n) +/ 1{J>K}0d,uY < Kn_ﬁ/ + O(e_CK)>
Y Y
for some ¢ > 0. Choosing K = (8'/c)logn, we obtain ¢, = O(n~% logn). Also

n=% %« nlogn = O(n=" logn).
The other cases are similar and hence omitted. [ |



Remark 3.3 In particular, if ¢ is bounded, then we are back in the situation of [27]
50] and our estimates reduce to theirs. Note that we have the slight improvement in
Theorem (b) that w is an arbitrary L function, not necessarily supported in X.
Such a result does not seem to have been noted before.

When o is unbounded, [27, [50] does not apply directly since the estimates required
for applying operator renewal theory are problematic on X, while the dynamics on
Y is not given by a first return map, so it is necessary to incorporate arguments
from [10].

Remark 3.4 As in [10], we can incorporate observables supported on the whole of
M that decay sufficiently quickly off X. Let 6 : Y — R. Suppose that v,w : M — R
are such that > 'vo f| <&, 3297 jwo f| <& on Y. Then Theorem [3.1] holds
with o,, defined using ¢ instead of o.

In contrast to [I0], we do not require that the Holder constants of v decay off X.

Remark 3.5 It is somewhat inconvenient that the formulas in Theorem depend
on the unknown integer d. However, in many situations including all the examples
considered in this paper, the conclusions deriving from Theorem |3.1| are independent
of d. For example, if u(¢p > n) ~ c(logn)®n=" for some ¢ > 0 and o € R, then
A jonsaby(p > jd) ~ 35 py(e > j). Also, if p(p > n) ~ (logn)*n~"", then
A isnatiy (> Jd) = 37, iy (0 > ).

4 Proof of the main theorem

In this section we prove Theorem [3.1] We continue to suppose that f : M — M
possesses a Chernov-Markarian-Zhang structure and that py (o > n) = O(n™?) for
some [ > 1.

4.1 Operator renewal theory on YV

Recall that M is modelled by a Young tower A = Y% and that FF = f¢ : Y - Y
is a full-branch Gibbs-Markov map. Let d = ged{p(a) : a € a}. The tower map
fa : A — A is mixing if and only if d = 1. To deal with the cases d = 1 and
d > 2 uniformly, we set ® = d~'p. Replace A by A = Y?® and redefine fa : A — A
accordingly. Also, define jua = (py x counting)/®. Then fa is mixing.
Define
v A — M, oy, 0) = [y

Then 7, is a semiconjugacy between fa and g = f¢, and (my).pia is an ergodic g-
invariant probability measure on M. It is an easy consequence of the definitions that
(7a1)«pia s absolutely continuous with respect to the original measure . Moreover,
w1 is mixing for f by assumption and so is also ergodic for g. Hence m;; is a measure-
preserving semiconjugacy between (A, fa, ua) and (M, g, u).

9



SetD={z€C:|z]<1}andD={z€C:|z|] <1}. Let R: L*(Y) — L*(Y) and
L : L'Y(A) — L'(A) denote the transfer operators for F': Y — Y and fa : A — A
respectively. Define the renewal operators R(n), T'(n) : L*(Y) — L*(Y),

R(n)v = R(1{p=nyv), n > 1, T(n)v =1y L"(1yv), n >0,

and the corresponding Fourier series ﬁ(z), f(z) : LYY) — LY(Y), for z € D,
R(z)=Y_R(n)z",  T(z2)=) T(n)=".
n=1 n=0

A calculation shows that

~

R(z)v=R(z*>v)forzeD and T =(I—R) ' onD.
Also, for z € D, we define
B(z): L\Y) = L'(Y),  B(z)=(z — 1)T(2),

with Fourier coefficients B(n), n > 0.

Given v : Y — R, define [v|p = sup,,, [v(y) — v(y')|/do(y,y’) and [Jv]ls = |v]e +
|v]g. Let Fy(Y) be the Banach space of observables v with ||v|y < co. Since F': Y —
Y is a Gibbs-Markov map, and @ : Y — Z7 is constant on partition elements, the
operators R, R(n), T'(n), R(z) and T'(z) are bounded operators on Fy(Y). Define
Py =3¢t fyvd,uy.

Define (g as in the introduction. Since F' is mixing and ged{®(a) : a € a} = 1,
it follows from [27] that on Fy(Y):

Lemma 4.1 (a) T(n) = b(n)P + H(n) where b(n) =1+ &~} Y isn v (® > j) and
1H(n)lle = O(Ca (n)).

(b) There is a sequence b(n) > 0 such that T(n) = b(n)P + H(n) where |H(n)||y =
O(n=).

(¢) |B(n)lls = O(n="). u

4.2 Observables on X

Let v,w € L>®°(M). Recall that g = f¢. Using the measure-preserving semiconjugacy
Tt A = M, my(y.0) = g%y, we can write py(nd) = p},(n) — [, vdp [, wdp
where

p?ﬁ,w(n):/ vwog"du=/6@0f2duA, U=voTy, W=womy.
M A

10



Define V(n), W(n) : Y — R,

V(n)(y) = Loy, ®(y) —n), n > 1, W(n)(y) = Low)snyw(y,n), n >0,

as well as
o) = [ Lpusrcom(0, 0T+ 0 dpa,
A

The following formula is a discrete time analogue of a formula in [48]. (The proof is
in the Appendix.)

Proposition 4.2 p} ,(n) = Jo(n) + @~ [.(T(n) x RV (n)) « W(n) duy for allv,w €
Le®(M), n>1.[] N
Define
[0l = [Vloo + [0l |0l = sup sup  [o(g'y) —v(g"y)l/do(y.1/).

Y,y €Y, y#y' 0<L<P(y)—1
Let Hq(M) denote the space of observables v with ||v]|,, < oc.

Proposition 4.3 |V (n)|1 < [v]oo py (P > n) and [W(n)|1 < |w|e oy (P > n) for all
v,w € L®(M), n > 1. Moreover, there is a constant C' > 0 such that |RV (n)]|s <
Cl|v|| gty (® > n) for allv € Haq(M), n > 1.

Proof The estimates for |V (n)|; and |W(n)|; are immediate. Let y,y" € a, a € a.
Then |V(n)(y)| S 1{¢(a)>n}\vloo and

V(n)(y) = V() ()| = Lia@sny0(y, ®(a) —n) — (Y, ®(a) — n)|
< 1{@(a)>n}|v|7-[dd9(yay/)'

Given y € Y, set y, = F'(y) Na. Then (RV(n))(y) = Yol Wa)V(n)(ya) so
RV (1) |oo < Doty (a)|V]oo Lig(aysn) = [V]oopiy (@ > 1),
by (2.1). Also, for y,y' €Y,

[(RV (n))(y)—(RV(n))(y')]
< WV () (ya) = V() ()] + 1€ (wa) — £V () (4]}
< dp(y, Y)[vlly, >0ty (@) Lga(ay>ny = do(y, ¥ 0[5 1y (@ > n).

Hence |RV (n)]g < [[v]l;, 1y (® > n) and the estimate for [[RV (n)||s follows. |

!Extending the convention mentioned in the introduction, T'(n)x RV (n) = Z] _oT(7)RV (n—7j).
Similarly, (T'(n) x RV (n)) x W (n) = 327, G(§)W(n — j) where G(n) = T(n) x RV (n).

11



Corollary 4.4 Let H(n), H(n) : Fo(Y) — Fo(Y) be as Lemma . There is a
constant C > 0 such that

(a) | [y (H(n)x RV (n)) « W(n) duy| < Cllvfly, lwls G (n),

() | Jy(H(n) x RV (n)) % W (n) duy| < Cllv]ly,, w]oe ™,
for allv e Hy(M), we L®(M), n> 1.
Proof By Proposition and the estimate for H(n) in Lemma [£.1|(a), the first
integral is estimated by

[H(n) x BV (n)]ee x [W(n)ls < [[H(n)]lo  [[RV (n)llo % [W(n)h
< Gor(n) * [[ollyy,n ™ x [wloe n ™ < [follyy, [wlo G (n).

The second integral is estimated in the same way using Lemma [£.1|(b). n

Observables v : M — R supported in X lift to observables v : A — R supported
in 7,/ (X) C A. More generally, we consider observables v supported in Xy =
XUf7XU-- U@ DX, Such observables lift to observables o : A — R supported
in X =7,/ (Xq) CA.

Proposition 4.5 Zg):(‘g)_l lo(y, l) =o(y) foryeY.

Proof Lety € Y. Set hj(y) = >.7_) h(fix). Since h : X — Z7 is the first return
time to X under the map f : M — M we have that fy € X for some ¢ > 0 precisely
when ¢ = h;(y) for some j > 0. Since p(y) = hy(y)(y), there are precisely o(y) returns
of y to X under f by time p(y). Equivalently, there are precisely o(y) returns of y

to Xy under g by time ®. In particular, 21):(%)_1 Ligtyex,y = 0(y) as required. |
For n > 0, define
@(y)—n—1 (y)-1
A W) = Yomsny Y. 0w,0,  Am)y) = > lpeni(y, o).
=0 =0

Lemma 4.6 (a) |Jo(n)| < @7 Hv|e|W]oo 0pna for all v € L®(Xy), w € L®(M),
n>1.

(b) [A1(n)]1 < |v|oo Ona for all v € L®(Xy), n > 1.

(c) |Aa(n)|1 < |W|oo Ona for all w € L®(Xy), n > 1.
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Proof Since v is supported in )?,

o)) < [oloolt]oc /A Lncatoy L5 (9 ©) diia

O(y)—1

25’_1|U|oo|w|oo/ Lawsny D g, 0)duy

Y (=0

= & o]l t]ec / Loy dity = B 0]ac]t]serna:
Y

by Proposition [4.5
Next, [Ai(n)(y)] < lisg)sn} Z?Z(Zé)_l |0(y,¢)] and it again follows that
[y 1AL (n)| dpy < vl [y Liosn}o dpty = |V|oo 0pa. Similarly for Ay(n). ]

The Fourier series for V(n), W(n) are given by

N ®(y)—1 e ®(y)-1
V(2)(y) = SOy, ), W) = Y oy l), zeD.
=0 /=0

~

Proposition 4.7 A;(z) = (z — 1)"/(V(2) = V(1)), and As(2) = (= = 1)1 (W(2) -
W(1)) for z € D.

Proof We have

HOIEDSEFHOIME SIS SRR S (I SR LI ()
o(y)—-1
== ) EYT Doy, 0 = (= )TNV (2)) - V() ()
=0
The calculation for As is similar. [ |

Lemma 4.8 There is a constant C > 0 such that for alln > 1,

(a) |phu(n) — (1 + 7130 v (P > j))fMUdﬂwadu) < Cllolly,lwlo(na +
Car(n)) for allv e Hy(Xy), w e L®(Xy),

(b) 105 (n)| < Cllvlly,, Jwloeyma for all v € Ha(Xq) with [, vdp =0, w e L>(M).

Proof By Lemma [{.1a) and Proposition [4.2]

Py(n) = Jo(n) + E(n) + & /Y(H(n) * RV (n)) « W(n) duy,
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where

E(n) =& /Y(b(n)P*RV(n)) * W(n)duy, bn)=1+! Zuy(® > 7).

By Corollary [I-4(a) and Lemma [1.6]a),
Pow(n) = E(n) + O([[vlly,|wlsc(ona + ¢ (n))).
Now, E(n) = b(n) * PV (n) x PW(n) so
b(2)PV (2) PW (2)
<z>{P (P + PYLP(T() - T (0) + PV () - V)PV (=)}
b(z) PV (1)PW (1) + (2 — 1)b(2){ PV (1) PAy(2) + PA,(2) PW (2)}.

I
S

Moreover, (z — 1)b(z) = —b(1)z 4+ 3222, (b(n — 1) — b(n))2" with Fourier coefficients
that are O(uy (® > n)). Hence it follows from Proposition 4.3] and Lemma [4.6| that

E(n) = b(n) PV (1) PW (1) + O(|v|oc|w]se n ™% * na),
and we obtain

P (1) = b(n) PV (1) PW (1) + O (||0]|, || (Yo + G (1))

Also
N <I>(y) 1
PO =87 [ Pyduy =87 [ Y ot dur(v) = [ 5= [ v
Y A M
and similarly PW = [,; wdp. This completes the proof of part (a).

The proof of part (b) proceeds in much the same way but with b(n) and H(n)

replaced by b(n) and H(n) from Lemma (b) Using Corollary [4.4(b) instead of
Corollary [4.4(a), we obtain

Praw(n) = E(n) + O([[0 ]y, |woc oa),
where E(n) = b(n)x PV (n)«PW (n). Calculating as in part (a) and using PV (1) = 0,
B(2) = (= — Db(2)PA, () PW(2).

By Lemma (b), (z—1)b(z)P = B(2)—(z—1)H(z) and hence has Fourier coefficients
h(n) that satisfy |h(n)| = O(n=") by Lemma [4.1(b,c). It follows that

~

E(n) = h(n) x PAy(n) x PW(n) = O([v]c|w|scma),

14



yielding the desired estimate in part (b). Note also that the terms involving As(n)
are no longer present. The estimate for A»(n) in Lemma [4.6{c) was the only one that
required w to be supported in Xy, so part (b) holds for all w € L>®(M). |

Proof of Theorem Write n = md —r form > 1,0 < r < d—1. Then
fMUwof”du = vaof’”wofmd and so
s (1) = Progras () = phagr ) — fog vt [y 0 . (1)

Note that suppv o f" C f7"X C X, and suppw C X C Xy Moreover, [lvo f7[|,, <
|v]l4,. Hence it follows from Lemma [4.§(a) that

() =873 iy (@ > ) [ v [ | < 00 5 wlosla-+ G ),

j>m
< [Jollgwloo(Vima + Cor(n))-

Since Yimg = Ynar < 7n this completes the proof of part (a).
Similarly, in the context of part (b),

P00 ()] = 1050 pr o (M) < 0 0 [Tl [0]o0Yma < (0]l w0]o0m

by Lemma [4.§|(b). |

5 Tail estimates

In applications, we are often given information about the first return time h : X —
Z*. To apply Theorem (3.1, it is necessary to translate this into information about
the tails py (¢ > n) of the induced return time ¢ : Y — Z7.

We begin with a rough estimate of this type.

Proposition 5.1 Fix 3, € > 0.
Suppose that f : M — M possesses a Chernov-Markarian-Zhang structure and
that Avapia = Y7 has exponential tails.

(a) If px(h > n) = O(n"P), then iy (2 > n) = O((logn)’n~?).

(b) If ux(h > n) > cn™" for some ¢ > 0, then there exists ¢ > 0 such that
py (@ >n) > ¢(logn) =P,

Now suppose that Aapa has polynomial tails with py (o > n) = O(n™9) for q
sufficiently large (depending on [ and €).

(¢) If px(h > n) = O(n~?), then py (i > n) = O(n~~9),
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(d) If ux(h > n) > en™® for some ¢ > 0, then there ewists ¢ > 0 such that
py (@ >n) > n~ B+,

Proof (a) This is proved in [I8| 41].
(b) Let h = homyx @ Apapia — Z7 where Apapia = Y7 and 7x : Apapia — X is the
semiconjugacy mx(y,¢) = f%y. Then for any K > 0,

o(y)—1
opx(h >n)=opn,,.(h>n)= / Z Li.ysny Ay (y)
Y =0
< / 0l{psny dpy = / 0l {o<i10gn} Lpsny diy + / 0lio>K1ogn} Lipsn) dpty
Y Y Y

< (Klogn)uy(p >n)+|ole(py (o > Klogn))l/z-

We have py (o > n) = O(e™%) for some d > 0. Fixing K sufficiently large,
(log n)py (v > n) > px(h >n) + O(n~ %) > n?,

s0 py (¢ >n) > (logn)~n=".
(c,d) These arguments are similar and hence omitted. n

Next, we consider a sharper estimate following [47]. First we collect some special
cases of existing results about limit laws. Assume that fy : X — X is modelled by
Young towers Appiq = Y7 with o € L*(Y). In particular, F' : Y — Y is Gibbs-
Markov. Let & = [, o dpy.

Lemma 5.2 Let v : X — R be integrable with fxwd,ux = 0, and define 9, :

Y =R, ¥,(y) = Zi‘%)_l V(f&y). Let G denote a nonconstant random variable. Let
by =n'? 1< B<2, orb, = (nlogn)/2. (In the latter case, set f = 2.)

(a) b, S0 o fi —a G if and only if b, S0 b, 0 FF 4 6V/8G.

(b) Suppose that 1, is constant on elements of the partition « for the Gibbs-Markov
map F. If b! Z?;g Vg 0 FI =4 780G, then py (|tby] > n) ~ Geon™" where
co > 0 is a constant given explicitly in terms of G.

Proof (a) Since F is Gibbs-Markov, the condition o € L? ensures that n='/%(¢,—na)
converges in distribution (to a possibly degenerate normal distribution) and hence
that b, (0, — no) converges in probability to zero. The result now follows from [47,
Theorem A.1]. (See [29, 51] for related results.)

(b) Again using that F' is Gibbs-Markov, this follows from [30, Theorem 1.5]. |

Corollary 5.3 Let G, b,, B and ¢ be as in Lemma . Suppose that (Z;Z& hofg( —
n [y hdpx)/b, =4 G. Then py(p >n) ~ aeon™>.
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Proof Since ¢ = h,, it follows from Lemma (a) that (Z?;Olgp o FI —
n [, ¢ duy) /b, —4 5/°G. By Lemma (b), py (o >mn) ~ aegn=b. ]

6 Piecewise smooth multidimensional nonMarko-
vian nonuniformly expanding maps

In this section, we show how to combine the methods in this paper with a result of
Alves et al. [1] to treat a large class of multidimensional examples. In particular,
we obtain essentially optimal upper and lower bounds, as well as strong statistical
properties, for Hu-Vaienti maps [33].

6.1 Existence of Chernov-Markarian-Zhang structures in ar-
bitrary dimensions

Let M C R¥ be compact. We consider local diffeomorphisms f : M — M with
finitely many branches. That is, there are disjoint open subsets Ui,...,Ux C M
with M = Ufil U;, and there exists n € (0,1) and for i = 1,..., K there exist
U! C R¥ open with U; C U! such that f|y, extends to a C'*7-diffeomorphism from U/
onto its range.

Next we specify a compact first return set X € M with int X = X. (We could take
X to be the closure of one of the U; but this need not be the case.) For simplicity, we
suppose that the boundaries of Uy, ..., Ux and X are piecewise smooth (with finitely
many pieces). Let So C M denote the singularity set So = 0X U Ufil oU; for f.

Now define the first return time h : X — Z* and first return map fx = f" :
X \S§ — X \ S with singularity set

S={reX:flre& forsomej=0,... ,h(x) —1}U{h = oo}

A result of Alves et al. [I] guarantees under very mild conditions that fx is modelled
by Young towers with superpolynomial tails if and only if fy has superpolynomial
decay of correlations. We verify these conditions for a large class of nonuniformly
expanding maps.

Define X,,, = {x € X\ S : h(x) = m}. Let || || denote the Euclidean norm on R*
and on k x k matrices. We suppose that there are constants A € (0,1), § > 0 and
C,q > 1 such that

(i) Leb(z € X : dist(z,S) <€) < € for all e € (0,1).
(ii) [(Dfx(x))7Y| < min{\,Cm™%} and ||Dfx(z)|| < Cm? for all v € X,,,, m > 1.

(iii) [|(D(f)(f7z))7 Y < Cmi for all x € X,,,, m > 1, and 4,5 > 0 with i + j < m.
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(iv) [[f7z — fly| < Cllz — y||°m4 for all z,y € X,, with dist(z,y) < dist(z,S)/2,
m>10<j7<m.

Remark 6.1 If f is noncontracting (||Df(z)v]| > |jv|| for all z € M, v € RY),
then (iii) is automatic with C'm? replaced by 1 and (iv) is automatic by (ii) with
§=1.

Lemma 6.2 Suppose that f : M — M is a nonuniformly expanding map satisfying
conditions (1)—(iv). Let p be an absolutely continuous mizing f-invariant probability
measure on M and define pux = u(X) 'ulx. Suppose further that

(v) dux/dLeb € L™(X) for somer > 1,

(vi) For all C" observables v : X — R, all w € L*(X), and all p > 0, there is a
constant C > 0 such that ‘fwiofgéd,ux - vad;LX waduX‘ < Cn7P for
alln > 1, and

(vii) >, (logm) pux(Xn,) < oo.

Then f possesses a Chernov-Markarian-Zhang structure and the map fx : X — X
1s modelled by Young towers with superpolynomial tails.

Proof To prove that fx is modelled by Young towers with superpolynomial tails,

we apply [I, Theorem C]. Since there are some small inaccuracies in the statement

there, we refer to [5, Theorem A.1] for a corrected version. It suffices to verify that

px is an expanding measure and to verify conditions (C0)—(C3) in [5, Appendix A].
By condition (ii), log ||(Dfx) ™! <logA < 0 and

|Dfx(z) || > C'm™ forall z € X,,, v € T, X with |[v|| =1, (6.1)

so |log ||Dfx(z)7Y | <logC + qlogm on X,,. By (vii), log||(Dfx)™!| is integrable
with respect to pux and [y log [|(Dfx)~'||dux <logA < 0. This is the definition for
ix to be an expanding measure.

Assumption (i) is precisely condition (CO).

By (ii) and definition of S,

dist(z,S) < Cm~°diam M for all x € X,,, m > 1. (6.2)
By (63) and (i),
dist(z,S) < A\7' < || Dfx(x)v| < Cmi < dist(z,S)™%?,

for z € X,,, v € T, X with |jv]| = 1, verifying (C1).

For conditions (C2) and (C3), we consider a pair of points z,y € M \ S with
dist(z,y) < dist(x,S)/2. in particular, z,y € X,, for some m > 1 and f/z, f/y lie in
common open sets Us(;) for each 0 < j <m — 1.
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On X,,, we have log|det Dfx| = log|det D(f™)| = Z?@;Ol log |det(Df)| o f7, so
for z,y € X, with d(z,y) < d(z,S5)/2,

|log | detD fx ()] — log| det Dfx (y)||

m—1

< 3" |log| det(Df)(fx)| — log | det (D) (f7y)l|
j=0
m—1

< S N fe = Pyl <l — ylTm e < ||z — |7 dist(z, §) ",
§=0

by and (iv). This verifies (C3). Also,
|log | D fx(x) ™| = log [ Dfx(y) '] < I1Dfx(2)™" = Dfx(y) " I/I1Dfx ()|
<m'|Dfx(2)"" = Dfx(y)”"|

by (6.1). On X,, we have (Dfx)™" = (D(f™))™" = Ap_1--- Ay where A;(z) =
(Df)(f7x)~. Hence,

IDfx () =Dfx () Il = |An-1(2) - Ao(x) = A1 (y) - Ao()]

[Am-1(z) - A ()| Ai(2) = A()II[[Aia(y) -~ Ao (v)]

0

IN
3 T 3
|

IN

IDF D ) Ai() = A@)IINDF) ()7

o

1=

m2 Z_ | Ai(z) — Ayl

IN

by (iii). By (iv),
14i(2) = Ai)ll = | Df(f'2)™ = DE(fy) I < NI ffz = fryll” < Jlw — yl[m™.
Hence by (ii),

[log || D fx ()| = log [ D fx(y) M| <m0 |z —y .
KD fx () ~H | CHED P [ — ||,

This verifies condition (C2).

Hence we conclude from [5, Theorem A.1] that for any ¢ > 1 the map fy : X — X
is modelled by a Young tower A,,q = Y7 with py (0 > n) = O(n™9).

Finally, we note that the construction in [I] uses [2, Main Theorem 1] where it is
made explicit that Y together with its partition elements a € « are diffeomorphic to
open balls in R* with the property that f¢ maps each a diffeomorphically onto Y.
In particular, the connected set f%a lies in one of the subsets X,, for each 0 < ¢ <
o(a) — 1, so h is constant on fia. Hence f possesses a Chernov-Markarian-Zhang
structure. |
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Remark 6.3 In the situation of Lemma [6.2] suppose in addition that condition (vi)
is improved to stretched exponential decay of correlations and that duy/dLeb is
bounded below. Then part (2) of [I, Theorem C] yields Young towers Ap,pia with
stretched exponential tails. In particular, if the rate of decay of correlations is ex-
ponential and duyx/dLeb is bounded below, then for every v € (0, %), there exists
Y C X and ¢ > 0 such that fx : X — X is modelled by a Young tower Y with
py (o >n) = O0(e=").

A standard argument (see for example [33, Theorem A and p. 1210]) shows that
dix /d Leb is bounded below whenever f is noncontracting and topologically exact.

6.2 Upper bounds and limit laws

Although the emphasis in this paper is on lower bounds, we obtain essentially optimal
upper bounds and many strong statistical properties as a consequence of Lemma [6.2]

Suppose that in the situation of Lemma|6.2) px(h > n) = O(n="?) for some 3 > 1.
Then py (p > n) = O(n~¥=9) by Proposition [5.1c) where e > 0 is arbitrarily small.
Hence by [57], we have the upper bound

Pow() = O(||v||lx|w]ee n=B~179)  for all v € H(M), w € L®(M), n > 1.

By [23] B3], 44], large deviation estimates and moment bounds follow from this
upper bound for all 8> 1. For g > 2, we obtain the following properties. The
central limit theorem (CLT) and weak invariance principle (WIP) follow from [43].
For error rates (Berry-Esseen estimates) in the CLT, and the local CLT, see [28]. The
almost sure invariance principle with rates follows by [21], 22] [38].

Homogenization (convergence of fast-slow systems to a stochastic differential equa-
tion) when the fast dynamics is one of these maps f : M — M follows from [20} 25|, 37].
Convergence rates in the WIP and homogenization are obtained in [4].

6.3 Lower bounds

We continue to suppose that we are in the situation of Lemma and that px(h >
n) = O(n=") for some B > 1. Let ¢ > 0. Again py (¢ > n) = O(n"¥~9) and also
Yn = O(n~=9) by Proposition . Hence it follows from Theorem (a) that

Poaw(n) = @_1d2j>n/d py (p > jd) /M?Jdﬂ/de# +O(n~=9)

for all v € H(X), w € L*®(X), where s = min{2( — 1), 8}. By Theorem [3.1))(b),
Pow(n) = O0(n=P=9) for all v € H(X) with [, vdp =0 and all w € L>(M).
If moreover, px(h > n) ~ n~? then by Proposition (C,d),

n_(ﬁ_1+6) << p’U,’LU(n) << n_(ﬁ_1_6)7

for all v € H(X), w € L*>(X) with nonzero mean.
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6.4 Application to Hu-Vaienti maps

We continue to consider local diffeomorphisms f : M — M, where M C R* is
compact, with finitely many branches as in Subsection We now specialize to
intermittent maps with a neutral fixed point at 0 as described in Section [I.2] These
maps are piecewise C1*" for some n € (0,1) with finitely many branches, noncon-
tracting everywhere (so |[Df(z)v]| > |jv|| for all z € R*, v € RF), and expanding
everywhere except at 0 (so |Df(z)v| > ||v|| for all v € R¥ if and only if = # 0).

The existence of absolutely continuous invariant probability measures for one-
dimensional intermittent maps was studied by [54] when the maps are Markov and
by [60] in the nonMarkov case. In [33], a Banach space of quasi-Holder observables
studied by [36] 52] was used to establish existence of o-finite absolutely continuous
ergodic f-invariant measures p on M for multidimensional nonMarkov nonuniformly
expanding maps. The cases u(M) < oo and p(M) = oo are considered equally
n [33]; here we focus on the case of finite measures. The results in [33] require a
delicate analysis taking into account poor distortion properties of multidimensional
nonuniformly expanding maps. In [34], the quasi-Holder space was used further to
analyze upper and lower bounds on decay of correlations. Here we show how to
combine [33] and Lemma to obtain the essentially optimal results mentioned in
Section L2

To fix ideas, we focus on [34, Example 5.1], setting

fx) = a(L+|z|" + Olz["))

for x close to 0 where v € (0,k) and 7" > . Recall that the domains of the branches
are denoted Uy, ..., Uk and have piecewise smooth boundaries; we assume that 0 €
int Uy and f~'0N{J OU; = 0. This means that Assumptions 1 and 2 of [33, Theorem A|
are satisfied. Also, we assume that f : M — M is topologically exact. Our final
assumption is a growth of complexity condition, Assumption 3 in [33, Theorem A],
which is too technical to reproduce here. As pointed out in [34, Remark 5.2] it follows
from [52, Lemma 2.1] that we can arrange for Assumption 3 to be satisfied by choosing
f to be sufficiently expanding outside of a suitable neighborhood of 0.

Choose an open ball R with 0 € R C U, such that R C fR and fR C U;. Set
X =M\R.

Proposition 6.4 There is a unique absolutely continuous invariant probability mea-
sure px on X. The assumptions of Lemma are satisfied and px(h > n) ~ n="
where = k/~.

Proof The singular set 05 is a countable union of piecewise smooth submanifolds
limiting on finitely many piecewise smooth submanifolds, so condition (i) is satisfied.

Since the first return set X is bounded away from 0, it is immediate from non-
contractivity on M and uniform expansion on X that ||[(Dfx)™!|| < A < 1. The
remaining estimates in (ii) are established in [33][34]. (A big advantage here is that ¢
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can be taken arbitrarily small and ¢ arbitrarily large, so the fine details in [33] [34] such
as unbounded distortion are not an issue.) Since f is noncontracting, conditions (iii)
and (iv) hold by Remark [6.1]

A key step in [33] is to establish quasicompactness of the transfer operator for
the first return map fy : X — X. Assumptions 1-3 of [33], Theorem A] are men-
tioned explicitly above. As noted in [34, Example 5.1], Assumption 4 is automatic.
Hence [33, Theorem A| guarantees the existence of an absolutely continuous invariant
probability measure pux on X. The density is quasi-Hélder and hence lies in L>(X)
verifying condition (v) of Lemma . By Remark , the density is also bounded
below and hence px is unique.

Moreover, [33, Theorem A] establishes quasicompactness in the quasi-Holder space
and hence px is mixing up to a finite cycle. Since the support of a nonvanishing quasi-
Holder function has nonempty interior [52, Lemma 3.1], it follows from topological
exactness that py is mixing. Condition (vi) is now an immediate consequence of
quasicompactness.

By [33], each X, is a finite union of approximately spherical shells bounded by
hypersurfaces S,, and S,,.1 where S,, is approximately a sphere of radius ~ m~'/7.
It follows that px(X,) < Leb(X,,) < m™*/7 so condition (vii) is satisfied.

By Remark [6.3] topological exactness ensures that pux(h > n) ~ Leb(h > n).
Moreover, {h > n} = J,,.,, X is a finite union of balls of radius ~ n="/7 so ux(h >
n)~n?. n

Hence for v € (0, k), we can apply the results in Subsections and [6.3| to obtain
the upper and lower bounds in (|1.4)), as well as the limit laws mentioned in Section .

7 Two-sided version of the main result

In this section, we extend Theorem [3.1]to invertible maps. A two-sided analogue of the
Chernov-Markarian-Zhang structure is described in Subsection [7.I} The main results
of this section, Theorems[7.4] and [7.6], are stated in Subsection[7.2] In Subsection [7.3]
we show how to approximate two-sided observables by one-sided observables. In
Subsection [7.4], we complete the proofs.

7.1 Preliminaries

We describe a two-sided (invertible) analogue of the structures discussed in Section 2|
Throughout, f: M — M, fx : X = X, fa: A — Aand F:Y — Y are all two-
sided versions of the maps from Section [2| and the one-sided versions are denoted
F:Y — Y and so on. We continue to write ¢ = fy @ duy but as will become clear
this does not cause any confusion.

22



Two-sided Gibbs-Markov maps Let (Y, d) be a bounded metric space with Borel
probability measure py and let F': Y — Y be an ergodic measure-preserving trans-
formation. Let F': Y — Y be a full-branch Gibbs-Markov map with partition o and
ergodic invariant probability measure jiy .

We suppose that there is a measure-preserving semiconjugacy 7 : ¥ — Y, so
7oF = Fo7 and T,y = Jiy. The separation time on Y lifts to a separation time
on Y given by s(y,vy') = s(my, 7y’) for y,y’ € Y. Suppose that there exist constants
C >0, 6 ¢€(0,1) such that

d(F"y, F'y') < C(0" + ¢*¥)™) forall y,y/ € YV, n > 1. (7.1)

Then we call F':' Y — Y a two-sided Gibbs-Markov map.

Two-sided Young towers Let F':Y — Y be a two-sided Gibbs-Markov map on
(Y,py) and let ¢ : Y — ZT be an integrable function that is constant on 7 'a for
each a € . In particular, such a return time ¢ is well-defined on Y. Define the
one-sided Young tower A = Y% and tower map fa : A — A as in Section 2| Using
F:Y — Y instead of F: Y — Y, we also define the two-sided Young tower A = Y¥
and tower map fa : A — A. We obtain ergodic invariant probability measures
pa = (py X counting)/@ and jia = (jiy X counting)/@ on A and A.

The projection 7 : Y — Y extends to 7 : A — A with 7(y,¢) = (7y,¢). This
defines a measure-preserving semiconjugacy between fa and fa.

Now suppose that f : M — M is an ergodic measure-preserving transformation on
a probability space (M, u), and that Y C M is measurable with (YY) > 0. Suppose
that F': Y — Y is a two-sided Gibbs-Markov map with respect to a probability uy
on Y, and that ¢ : Y — Z% is a return time as above. Form the tower A = Y%
and tower map fa : A — A. The map 7y : A — M, ma(y,£) = f'y defines a
semiconjugacy between fa and f. We require moreover that (mys).uua = p. Then we
say that f is modelled by a two-sided Young tower.

Two-sided Chernov-Markarian-Zhang structure Let (M,d) be a bounded
metric space with Borel probability measure p and let f : M — M be an ergodic
and mixing measure-preserving transformation. Suppose that ¥ C X C M are Borel
sets with u(Y) > 0. Define the first return time h : X — Z* and first return map
fX = fh X — X.

We require that fx : X — X is modelled by a two-sided Young tower A,piq = Y
with return time 0 : Y — Z* and retwrn map F = ¢ : Y — Y. Here, F = f$:Y —
Y is a two-sided Gibbs-Markov map with ergodic invariant probability measure iy
and partition a such that o is constant on partition elements. We require in addition
that h is constant on f47 ta foralla € a, 0 < ¢ < o(a) — 1.

Define the induced return time ¢ = h, : Y — Z* as in (2.2). Then ¢ is an
integrable return time (constant on # 'a for a € «). In particular, f : M — M is
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modelled by a Young tower A = Y¥ with the same two-sided Gibbs-Markov map
F=fg=f%

We say that f : M — M satisfying these assumptions possesses a two-sided
Chernov-Markarian-Zhang structure.

Remark 7.1 Young [56] introduced Young towers with exponential tails as a gen-
eral method for dealing with diffeomorphisms with singularities; the initial landmark
application was to prove exponential decay of correlations for planar finite horizon
dispersing billiards. Chernov [I4] simplified the construction of exponential Young
towers and used this to prove exponential decay of correlations for planar dispersing
billiards with infinite horizon. Then Young [57] studied examples with subexponential
decay of correlations using Young towers with subexponential tails. Markarian [41],
noting that Chernov’s simplification no longer applies in the subexponential case,
devised the method outlined in this section: namely to construct a first return map
for which Chernov [I4] applies. This was used to prove the decay of correlations
bound O(1/n) for Bunimovich stadia. The method was extended and simplified by
Chernov & Zhang [18] who applied it to a large class of billiard examples. Subsequent
applications of the method include [16, [17, [59].

Remark 7.2 We have omitted much of the structure often associated with Young
towers, mentioning only those properties required in the sequel. For instance, we
have not made any explicit mention of a product structure, though we make use of
condition ([7.1)) which is a consequence. Similarly, we have not made explicit the
quotienting procedure (along local stable leaves) that passes from F to F.

Two-sided dynamically Holder observables Suppose that f: M — M admits
a two-sided Chernov-Markarian-Zhang structure as above. Fix 6 € (0,1). For v :
M — R, define

[o(fy) —v(f*Y)
HU” = |U|oo + |U’ s |U| — sup sup Ay
b " * Yy €Y, y#y 0<€<p(y) d(y,y') + 05wy)

We say that v is dynamically Holder if ||v||,, < oo and denote by H(M) the space of
such observables. Write H(X) = {v € H(M) : suppv C X }.

Again, it is standard that Holder observables are dynamically Holder for the classes
of dynamical systems of interest in this paper:

Proposition 7.3 Let n € (0,1] and let dy be a bounded metric on M. Let C"(M) be
the space of observables that are C"-Holder with respect to dy. Suppose that there exist
K >0, 9 € (0,1) such that do(f'y, fy') < K(do(y.y') +7""") for all y,y/ € Y,
0<l<p(y) -1

Then C"(M) C H(M) where we may choose any 0 € [y!,1) and d = d! for any
1" € (0,n].
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Proof Letve C"(M),y,y €Y,0</¢<p(y)—1. Then

0(5) = oY) < [olondo(Fy. )" < Kol (doly, )" + 207 )
< Jolenldly, ') + 0.

Hence |v],, < |v]., and it follows that v € H(M). n

7.2 Statement of the main results

As in Section 3] we provide abstract results for maps f : M — M with a Chernov-
Markarian-Zhang structure under the assumption that uy (¢ > n) = O(n™?) for
some 3’ > 1. In this situation it follows from Young [57] that p, . (n) = O(n=(¥"~1)
for dynamically Hélder observables. (The result in [57] is formulated for one-sided
systems; see [39, Theorem 2.10] or [45, Appendix B] for the two-sided case.) We
obtain a lower bound for dynamically Holder observables supported in X.

Define o, 7, as in and (g as in . Recalling Proposition , in typical
situations -, has the property that 7., < 7, for all ¢ > 0. To simplify formulas, we
replace 7, throughout by a sequence 7/, > 7,, which we relabel as 7, satisfying this
property.

For our first result, we add the restriction 5 > 2.

Theorem 7.4 Let f : M — M be a map with a two-sided Chernov-Markarian-
Zhang structure, and suppose that uy (¢ > n) = O(n™%) for some B > 2. Let
d =ged{p(a) : a € a}. Then there is a constant C' > 0 such that for alln > 1,

(@) [pontn) =570 Y e > d) [ v [ wd| < Clol il (uern )
M M

j>n/d

for allv, w € H(X),
(0) 1pvw(n)] < Cllvllyllwllyym for all v, w € H(X) with [,,vdu = 0.

Remark 7.5 The classical Smale-Williams solenoid construction can be adapted (see
for example [3, Section 5] and [46], Example 4.2]) to construct intermittent maps that
are the invertible analogue of the Hu-Vaienti maps in Section (The constructions
in [3, 46] are written down for one-dimensional maps but apply equally to multidi-
mensional maps.) The resulting solenoidal intermittent maps fall within the two-sided
Chernov-Markarian-Zhang framework and have stable and unstable directions of any
specified dimension. Our results yield essentially optimal upper and lower bounds
on decay of correlations for these examples. Again, the lower bounds are realized by
Holder observables that are supported away from the neutral fixed point.

It is not clear whether the weaker error term in Theorem [7.4(a) (compared with
the one in Theorem [3.1a)) is an artifact of the method of proof in this paper. A
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similar result can be formulated for 5" € (1, 2] but goes beyond the aims of this paper.
In any case, for many applications including time-reversible dynamical systems such
as the billiard examples in Section[8] we recover the full strength of Theorem [3.1fa):

Theorem 7.6 Let f : M — M be an invertible map with a two-sided Chernov-
Markarian-Zhang structure, and suppose that py (¢ > n) = O(n=%) for some ' > 1.
Suppose that in addition f~' has a two-sided Chernov-Markarian-Zhang structure
with induced return time @_ satisfying py (o_ >n) = O(n™"). Define

Op = fY 0_(1{90>n} —+ 1{cp_>n}> d,UYa Y = n—ﬁ/ * 0.

Let d = ged{p(a) : a € a}. Then there is a constant C' > 0 such that for alln > 1,

(a)

praln) = 9710 Y el > ) [ v [ wd| < Clel il -+ G
j>n/d M M

for all v, w € H(X),

(b) 1pow(n)| < Cllollyllwll;yym for all v, w € H(X) with [,,vdy = 0 and/or
[y wdp=0.

Remark 7.7 Since pyw,(n) = puwy(—n), the conclusion of Theorem [7.6{a) holds
equally with g~td > jonsa by (p > jd) replaced by ¢ td > jonya by (p— > jd).

As in Section , we replace the tower A = Y% by a mixing tower A = Y®
where @ = d~'p. Again we have a measure-preserving semiconjugacy mas(y, ) =
g‘y between (A, fa, ua) and (M, g, u) where g = f¢. We also consider observables
supported on Xy = X U---U f~@DX and we define

[0l = [Vloo + [0l [0l = sup sup  [o(gy) —v(g"y)l/do(y.y/).
yy' €Y, y#y 0<<d(y)—1

Again, H4(M) denotes the space of observables v with [lv[],, < oo.
Define the lifted observables v = vomy, w =womy : A — R. As in Section [4.2]
we write p, . (nd) = p},(n) — [, vdp [, wdp where
p;w(n):/vwog"du:/f;@Ode,uA, U=wvomy, W=woTmy.
M A
The counterpart of Lemma [4.§] is:

Lemma 7.8 There is a constant C' > 0 such that the following hold for allmn > 1:
(a) Let 8" > 2. Then |pi ,(n)| < Cllwlly, (7 + n=E=2)) for all w € Ha(Xy) with

[y wdp=0.
(b) Let B > 1. Then |p; ,(n)] < Cllolly |lwlly, v for all v,w € Ha(Xq) with
[y vdp=0.
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The proof of Lemma takes up most of the remainder of this section. Assuming
this result, we can complete the proof of Theorems and . Let X = 7r]\_41Xd C A.

Proposition 7.9 Let p,p’ € A with 7p = 7p’. Then p € X if and only if p' € X.

Proof Write p = (y,/), p’ = (3, {) where 7y = 7y’ and £ € {0, ..., ®(y) — 1}. Since
h is the first return to X, we have ¢’y € Xy if and only if £ = Zf;é h(fiy) for some

k=0,...,0(a) — 1. Now use that h is constant on fL7~!(7y). u
By Proposition we can write X = 717 where Z = 71X C A. By Proposition ,
B(g)—1
12(9,0) =o(y) forallyeY. (7.2)
=0

Proof of Theorem Let a = [, vdp/u(X), b = [, wdp/p(X) and define
vg =v —alyx and wy = w — blx. Then [, vodu = [, wodp =0 and

* % * *
pv,w - palx,le + palx,wo + pvo,w'

Note that
Patx pix (M) = / algblg o fAdpa = / alzblz o fA dfia
A A
so by Lemma [4.8(a),

P = (1487 @ > ) [ v [ wdu] < lolulola(+ G ).
i>n

_(g'—1 .
By Lemma 7 ’plex,wo(n)’ < ‘U|00Hw||7-£d(7” +n @ 2)) and ’pvo,w<n)‘ <
”U”Hd“wHHﬂn . Hence

* Fo— . -~ ;1
pr(n) = (14+® IZMY((I)>])>/ vd,u/ wdpa| < [0l el (3 + 0~ =H),
i>n M M

If in addition, fM vdp = 0, then by Lemma (b),

190w ()] <l 1wy, Y-

Using (4.1) and proceeding as in the proof of Theorem , we complete the
proof. |

Proof of Theorem We proceed almost as in the proof of Theorem [7.4] but
with the observation that p; ,(n) = p;,,(—n). Instead of using parts (a) and (b) of
Lemma, we apply part (b) twice. This gives the improved estimate |p}; ., (n)] =
Pt ()] < ol 0
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7.3 Approximation by one-sided observables

In this subsection, we show how to approximate two-sided observables by one-sided
observables, broadly following the method used in [45, Appendix B] which was in turn
based on a private communication by Gouézel. Using this we prove Lemma [7.§|(b).
We extend the separation time s on Y to A by setting s((y, ¢), (v, ¢)) = s(y,v)
when ¢ = ¢’ and 0 otherwise. Let v,, = Z;:Ol ly o fi be the number of entries to Y.
For v € L*(M), define the lifted observable ¢ = v omy : A — R. We approximate

vo fR by
Un: A= R, O,(p) =inf{d0 fX(q) : s(p,q) = 2¢n(p)}, n=>1.
Let L : LY(A) — L'(A) denote the transfer operator for fa.

Proposition 7.10 The function v, lies in L>°(A) and projects down to an observable

Uy € L®(A). Moreover, there exists C' > 0 such that for allv € H(M), n > 1,
(@) Unloo = |Unloc < []o-
(b) If suppv C Xy, then supp v, C f;")? and supp L™, C Z.
(¢) [0 f2 = Bl < Cloly 8

(d) [(L"0,)(P1) — (L") (B2)| < ClJvllyy, 0°717) for all pr, b2 € A.

Proof If s(p,p’) > 2¢,(p), then v,(p) = 0,(p'). It follows that o, is piecewise
constant on a measurable partition of A, and hence is measurable, and that v, is
well-defined. Parts (a) and (b) are immediate.
Let p = (y,¢) € A. Then
00 fA(p) — Un(p)| = [v(mar fAP) — v(mar fRG)]

where ¢ = (z,¢) is such that s(p,q) > 2¢,(p). Now, fip = (F¥®y () where
by=0+n— @wn(p)(p) and similarly frq = (Fil}n(p)z,ﬁl)_ (Here, ¥y, = E;:é ¥ o Fj_)
By definition of ]U|Hd and (7.1)),
[o(ma fAp) = v(mar fRa)| = [o(g" F¥"Py) — v(g" FP®)z))|
< |v]y (d(Fwn(p)y Fwn(p)z) _I_Qs(Fwn(my,Fwn(p)Z))
< . ,
< |U|Hd<8wn(l7) + Qs(y,z)_wn(p)) & |,U|Hd0’¢n(p)
This proves part (c).

To prove (d), recall that (L"v,)(p) = ngqzﬁ £.(q)0n(q) where & is the weight
function. Write

(L"0n)(P1) — (L"0,)(p2) = L1 + I
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where

L = Z (& (@) — &a(@2))Vn(2), I, = Z £ (@) (Un(@1) — Vn(G2))-

fRa=m fRa=m
As usual, we pair up preimages so that
s(q1,G2) = V(@) + s(p1, P2).- (7.3)
A standard argument shows that |£,(q1) — £.(G2)| < &.(q1)0°P1P2). Hence,
1I] < |v]oo 05P1P2).
Next, choose ¢; € A that project to g; and write
Un(@1) — Un(@2) = 0o fR(Q1) — 0o fR(d2),
where §1, ¢o € A satisfy
$(d5:45) = 2Un(75) = 24 () (7.4)
As in part (c),
(00 fR(G1) = T 0 fA(G2)] < [v]y, (0918 4 goliva)enl@n), (7.5)
Since U,(q1) = Un(G2) if s(q1,q2) > 210,(q1), we may suppose without loss that
s(q1,q2) < 20n(q1) = 290 ().
Then it follows from that
V(1) = s(q1,q2) — ¥u(@1) = s(p1, P2). (7.6)
By , and ,

s(q1, G2) = min{s(qi, ¢2), 5(G1, q1), 5(G2, q2)} > min{, (1) + s(p1, P2), 200 (q1) }
> Yn(q1) + s(P1, P2)-

Substituting this and (7.6]) into (7.5)), |,(q1) — U.(32)| < \U|Hd95(731’52). Hence
o] < [y 67

completing the proof. |

We continue to suppose that uy(¢ > n) = O(n™") for some g’ > 1 with o,
defined as in (3.1]).
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Lemma 7.11 There exists C > 0 such that |fA 0¥n1, o fidiia| < Cong and
| [x 190¥" 150 fRdia] < Cn™ for alln > 1.

Proof Define Ly : L'(A) — L*(A) by Lyu = L(0*Yu). Then Liu = L"(6%"u) and

0 150 f3 = [ 20" 1zdms = [ LLjLdpa,
A A

Similarly, [1y0¥"1; o fR|; = fA 17Ly1ydpa.  Hence it suffices to show that
117L51|, < 0pg and |15L5815]1 < n™?.
In analogy with Section 4.1, we define the renewal operators Rg(n), Ty(n) :

L>(Y) — L2(Y),
Ry(n)u = Ly(lip=nyu) = OR(1{p=nyu), n > 1, To(n)u = 1y Ly(1yu), n > 0,

and the corresponding Fourier series Eg(z), fg(z) : L®(Y) — L>2(Y), for z €D,
Ro(2) =0 R(n)z",  Ty(z) = Tu(n)2".
n=1 n=0

Again, Ty = (I — Rg)~* on D. Moreover, the spectral radius of Ry(z) on L®(Y) is at
most 0 for z € D, so I — Ry(z) is invertible as an operator on L>®(Y) for all z € D.

By (2.1),

R0l = Ry )loe < 3 oy (@) Lpa(aron [l = (@ = )]
aco

!

80 |R(n)] oo 3y < n~". Tt follows from [28, Theorem A.3] that Ty(n)| oo vy < n=#.
Next, as in [28, Eq. (11)], we have the decompositionﬂ

Ly = C(n) + Dy(n), Dy(n) = A(n) % Ty(n) * By(n),
where

An) : L(Y) — L'(A), Bp(n) : L®(A) — L=(Y),

Q
=
é.
8
>

) = L'(A),
are given by

u(y) L=n

0 else

(Bo(n)u)(y) = 0> € (W) o(a)>n) t(Ya, P(a) — ).

aco

2The notation here, which is chosen to mimic that in [28], is local to the proof of this Lemma
and should not be confused with similar notation elsewhere in the paper.

30



Here ¢ satisfies ([2.1]). Hence

/_ A(n)ul djia < Juloofia{(y,n) : y € Y} = & [uloopiy (@ > 1),
A

and
By(n)uloe < Juloe 3 a7 (@) Ln(ayomy = lulo iy (® > ).

acx

In other words,
A e (s r1ay S 1y (D > 1), [Bo(n)] oo (i) ooy < By (P > 1)
Combining this with the estimate for Typ(n) we obtain
12Do(n)17 |1 < [17Dg(n) 1) < |Dy(n)1)s < 07"

Finally,
(C(n)u)(y, O)] = Lisnyu(y, € —n)| < Lay)sny|U]oo,

s0 |1zC(n)1y < @7 [0 Lia()=n) ZZD:(%)_l 17(y,0) dity = ® '0,4. Also C(n)ly = 0.
This completes the proof. |

Corollary 7.12 There exists C' > 0 such that
(00 fX = Tal1 < Cloly,ona and [y (T 0 f& = 0,)l1 < Clofy,n
for all v e Hy(Xq), n > 1.

Proof Note that §¥» is well-defined on A. By Proposition M(b,c),
[ e g = tuldns < by, [ 0% 15 0 S dna = ol [ 0% 150 R dpa.
A A A

Similarly, [, 1y|0 o f& — Tnldpua < |vly, [3170%" 17 o fAdia. Hence the result
follows from Lemma [7.11] |

Proof of Lemma (b) Let aj, = [, Ux dpa/p(X). Write p} ,(2k) = [, 0o fRwo
gk d[l,A = ]1 + [2 + 13 + ]4, where

L [@ess -0 @o s B [ 0@ k- @)o L dus

A A

=) [ oudpa [ 150 fhdns, L= [ G- arlgo f5) Bio £ dus
A A A

By assumption [, 0dua = [, vdp = 0. Hence [, Oy dua = [ (0 — 0o fX) dpa.
By Corollary [7.12]

[h| < vl [wlooona, o] < |vlolwly,ona,  [Is] < |vlyy,[w]ocoka:
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Now,

Iy = /_(@k—aklzofﬁ)wkofi’“dm = / up g © fX djia (7.7)
A A

where uy, = LF(0 — a1z 0 fg) Note that I, is defined on A and wy, is supported in Z

(by Proposition |7.10(b)) with [5 u dfia = 0. Hence we can proceed almost as in the

proof of Lemma [4.8(b), with © and w replaced by u; and wy respectively. Following

Proposition .2 we write

I = Jo(k) + & / (T(k) BV (k) % W (k) iy, (7.8)
where
V(E)(y) = Lo zeus(y, @(y) — k), W (k)(y) = Lo >k 0k(y, k),
and

Jo(k) = / Lkt e<a(y)yue(y, Owi(y, k + ) dfia.
A

Also, define 4;(k)(y) = Lia@)>} S e (y, ).
By Proposition [7.10(a), |uk]eo < 2|00, [Wk|oo < |w|s. Hence proceeding exactly

as in Section 4.2, we obtain the estimates

V(E) < loopy (@ 2 k), [W(k)h < |wloopy (P > ),
’JO(k)‘ S (I)_lyv‘oo‘w‘oo Okd, |Al(k)|l S |'U’ooo—kd-

Using in addition Proposition [7.10(d), [V (k)(y)| < 1{a(a)>k)2|v|e and

[V(k)(y) = V(R)(Y)] < Loz lu(y, ®(a) = k) — un(y', ®(a) = k)]
< La@zr vl 050,
for y,y" € a, a € a. Hence following the proof of Proposition , RV (k) € Fp(Y)
with [V (K)o < ol oy (® > B).
We have now estimated all of the expressions arising in the proof of Lemma (b)

with V'(n) replaced by V (k) and so on. Also 1 plays the role of 1. (Note that the

term ﬁQ(z) is not present in this part of the proof.) Hence it follows from the proof
of Lemma [4.§|(b) that

I < [[0llay, [wloora < N[0llpy, [wloovs-

The combined estimates for 1, Iy, I3, Iy give |p} ,(2k)| < |||l lw]l5, 7% completing
the proof for n = 2k even.

For n = 2k —1 odd, the proof is much the same for but for instance I, = fA O (Wo

51— 1) o 73 dua leading o0 |3, (2 — )| <€ o], 10l and [ph(n)] <

1]l [l - "
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7.4 Completion of the proof of Theorem

It remains to prove Lemma |7.§] - . There is the complication that approximation
of observables w supported on X, leads to one-sided observables w, that are not
supported on X = 7yt (X4). Hence Lemma ( ) is not directly applicable. The
main new idea for dealing with this is Lemma below.

Pr0p031t10n 7.13 Suppose that ' > 2. There is a constant C > 0 such that
[y |y wo ffdu < C||wHHdn% for all w € Hq(M) with [, wdp=0,n>1.

Proof The stronger result |3)—Jw o f], < HwHHdn% for all p < 2(p' — 1) is
standard for nonuniformly hyperbolic systems with summable decay of correlations,
see for example [I3, Theorem 5.1] or [24]. (Specifically, in [24], S corresponds to
" — 1 and [24, Theorem 3.1] establishes that certain conditions labelled (2.3) hold
for p < 2(8" — 1). Then [24, Proposition 2.6] gives the desired result.) n

Lemma 7.14 Suppose that ' > 2. There is a constant C > 0 such that

B(y)—1

_ ~ o
[ 3 temnu ] < Clullyn + 07 5)
Y=o

for all w € Ha(Xy) with [, wdp=0,n>1.

Proof Write fY ZZI):(%)_I Ligsny Wy (y, £) dfty = By + By where

d-—1
:/Zl{bn}(wn_{Eof@('a@du% B2:/]-{<I>>n} Z wo fA(+,0) duy.
Y =0

l=n—+1

By Corollary [7.12} |By| < @ [, [, — W o fR|dua < |wly 0na.
Next, write By = B, + B} where

d—n—1
B§=/1{¢>>2n} > @o fR(-0) dpy, Bg:/l{@n} Z wo fA(€) duy-
l=n+1 {=d—n

(Note that the first sum is empty unless ® > 2n.) Since w = wl; and using (7.2)),

d—n—1

|B§|§\w\oo/1{<1>>2n} Z 1o fA(, )d,uY=|w|oo/1{<1>>2n} Z 17(-,0) dpiy

l=n—+1 {=2n+1

<fula [ 1{%21 ) diy = ol [ Lamno diy = [wlcoua
Y
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This leaves the term

P+n—1
Bé':/ L{e>n) Z Wo fA(: dMY_/l{%n} > @o fal0)dpy
(=d—n Y =d
n—1
= / La)sny »_ W o fA(Fy,0)duy = Ey + Ej
Y =0
where
n—1 n—1
E, = / Lasny (W0 fA — @) (F-,0)dpy, By = / Losny O We(F-,0) dpy-.
Y (=0 Y =0

By Proposition [7.10]c),

|By| < !w!mz_:/Yl{<1>>n}9w‘(F"0)1;2Ofﬁ(F»O) dpy .
=0
Also,
/Y1{¢>n}9W(F"O)1;2Ofﬁ(FwO) qu=/Rl{<b>n}9W 170 fA(0) dpy
<Rl [ 09091 0 F4(,0) diy
< py (@ > n)/AIYHWIZ o fA dfia.

By Lemma [7.11} [ 1y6%1; o fi djin < ¢~% which is summable. Hence |Ej| <
[l (@ > )

Finally,
n—1 n—1
E, = / Liasny Zwé(F', 0)dpy = / Rlia>ny ng ) dpy,
Y =0 =0

SO

n—1
|E2| S |R1{<I>>n}|oo/ ‘ng(’())‘ dﬂy
Y=o

n—1 n—1
< py (@ >n){Z/A1y|@g—@Of£|dﬂA+/Y‘Zwoff‘dpy}
=0 =0

< ey v (@ > n)n

34



by Corollary and Proposition [7.13] |

Proof of Lemma (a) We give the details for n = 2k even. Write p}_,,(n) =
fA lgwo fik dpua = Is + 14, where

[22/12(@0f§—@k)0f§dum Iy :/12wkof§d%=/12wkof§dﬂm
A A A

By Corollary , |Io| < fwlyy, oka-

Note that I, is the same as in except that wuy, is replaced by 1. Hence
formula still holds and the estimates for V, W, Jy and A, are unchanged (setting
[v]so =1, |v],, = 0). By assumption, [wdu = 0. Hence by Lemma |PAy (k)| <
0]y, (s + k= E=2)).

We have now estimated all the expressions arising in the proof of Lemma [1.8{a).
Continuing as in that proof, we obtain || < [lw|l,,, (v + k~(5'=2)). Combining this
with the estimate for I, yields the desired result. |

8 Billiard examples

In this section, we provide details and proofs for the examples considered in Sec-
tion [1.1] For background material on billiards, we refer to [I5]. The billiard domain,
denoted by @, is a compact connected subset of R? or T? with piecewise smooth
boundary and the billiard flow is defined on @ x S!. Fix a point ¢ € @ and a unit
vector v € S!. Then ¢ moves in straight lines with unit speed in direction v un-
til reflecting (angle of reflection equalling the angle of incidence) off the boundary
0Q). This defines a volume-preserving flow. A natural Poincaré section is given by
M = 0Q x [—m/2,7/2] corresponding to collisions with Q) (with outgoing velocities
in [-7/2,7/2]). The Poincaré map f : M — M is called the collision map or the
billiard map. It preserves a probability measure u, equivalent to Lebesgue, called
Liouville measure.

Part of the framework in [18, [41] is that the billiard map f : M — M has a (two-
sided) Chernov-Markarian-Zhang structure as defined in Section m In particular, f
has a suitably chosen first return map fx = f* : X — X modelled by a Young tower
Avapia = Y¥ with exponential tails. Roughly speaking, X is chosen to be a subset of
phase space bounded away from the regions where hyperbolicity is expected to break
down, e.g. for billiards with cusps, X excludes a neighborhood of each cusp. Since
the specific choice of X involves notation which is not required for understanding the
results, we mainly point the reader to the original references for the precise definitions.
(An exception is Example below, where no extra notation is needed.)

Example 8.1 (Bunimovich stadia [12]) These are convex billiard domains ¢ C
R? where 9Q is a simple closed curve consisting of two parallel line segments and
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two semicircles. By [41], the billiard map f : M — M falls within the Chernov-
Markarian-Zhang framework with px(h > n) = O(n™?). By [19, Theorem 1.1],
py (¢ >n) = O(n~?) and hence p, ,,(n) = O(n~!) for dynamically Holder observables.

Here, we improve the estimate on py (¢ > n) and use this to obtain lower bounds
on decay of correlations.

Proposition 8.2 For Bunimovich stadia, there exists ¢ > 0 such that ¢ 'uy (o >
n) ~ en? and py(n) ~ en”t [ vdp [, wdp for all v, w € H(X) with nonzero
mean.

In addition p,.(n) = O(n~?logn) for all v € H(X) with [vdp = 0 and all
w e H(X).

Proof In the proof of [7, Theorem 1.1] (see in particular [7, page 504, line 11])
it is shown for h : X — Z7% (denoted there by ¢,) that (nlog n)_l/Q(Z;:Olh o

fg( —nf « dux) converges to a nondegenerate normal distribution. Hence the first
statement follows from Corollary [5.3and the second statement from Theorem [7.4f(a).
Finally, ,, = O(n~2logn) by Proposition , so the final statement follows from

Theorem [7.4|(b). |

Example 8.3 (Semidispersing billiards) The billiard domain is given by @ =
R\ U Sk where R is a rectangle and there are finitely many disjoint convex scatterers
S C R with C® boundaries of nonvanishing curvature.

By [I8, Theorem 1], the billiard map f : M — M falls within the Chernov-
Markarian-Zhang framework with X = |J Sy x[—7/2,7/2] and ux(h > n) = O(n™?).
By [19, Theorem 1.1}, uy (¢ > n) = O(n?) and hence p, ., (n) = O(n™') for dynami-
cally Holder observables.

Proposition 8.4 The conclusions of Proposition hold for semidispersing bil-
lvards.

Proof Note that h is precisely the free flight time considered in [8, 53]. By [53,
Theorem 1], (nlog n)_l/z(zz.:é ho fi —n [y hdux) converges to a nondegenerate
normal distribution. Now proceed as in the proof of Proposition [8.2] |

Example 8.5 (Billiards with cusps) These are billiard domains @ C R? where
dQ is a simple closed curve consisting of finitely many convex inwards C® curves with
nonvanishing curvature such that the interior angles at corner points are zero.

By [16, Theorem 1.1], the billiard map f : M — M falls within the Chernov-
Markarian-Zhang framework with pux(h > n) = O(n™?). By [19, Theorem 1.1],
py (¢ >n) = O(n~?) and hence p, ,,(n) = O(n~!) for dynamically Holder observables.

Proposition 8.6 The conclusions of Proposition [8.9 hold for billiards with cusps.
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Proof By [6l Theorem 4 and eq. (2.5)], (n logn)*l/Q(Z?;Olh o fh — n [y hdux)
converges to a nondegenerate normal distribution. Now proceed as in the proof of
Proposition [8.2] |

Example 8.7 (Billiards with cusps at flat points [58]) These are billiard do-
mains Q C R? where 9Q is a simple closed curve consisting of finitely many convex
inwards C® curves such that the interior angles at one of the corner points is zero.
Moreover the curves have nonvanishing curvature except at this corner point where
9Q has the form 2 for some b > 2.

By [58], the billiard map f : M — M falls within the Chernov-Markarian-Zhang
framework with pux(h > n) = O(n=?) where § = b/(b — 1) € (1,2). Moreover,
by [58], py (¢ > n) = O(n=?) and hence p,.,(n) = O(n~¥=Y) for dynamically Holder
observables.

Proposition 8.8 For billiards with cusps at flat points, there exists ¢ > 0 such that
py (¢ >n) ~en ™ and py(n) ~ g (B—1)"ten O [ vdp [, wdp for allv, w €
H(X) with nonzero mean.

In addition p,.(n) = O(n=Plogn) for all v € H(X) with [vdu = 0 and all
w e H(X).

Proof By [35, Theorem 3.1], nil/ﬁ(zzzol ho fl — n [y hdux) converges to a non-
degenerate -stable law. Hence the first statement follows from Corollary and the
second statement from Theorem [7.4](a).

Finally, 7, = O(n~?logn) by Proposition so the final statement follows from

Theorem [7.4|(b). n

Explicit formulas for asymptotic constants In all the billiard examples consid-
ered above, the constant ¢ can be made completely explicit. For brevity, we restrict
to the case of the stadium in Example 8.1} Let ¢ be the length of the parallel line
segments in Q). The argument in [7, page 504, line 11] shows that

4+ 3log3 (2

n—1
(Conlogn)_l/2(jzoh o fg( — NAhdMX> —d N(O, ].) where Co = m g

Since ¢ = hy, it follows from Lemma [5.2{a) that
n—1
B;l(ngon —n/ goduy) —4 N(0,1)
§=0 Y

where B, = (c;nlogn)/? and ¢, = Gcy. Define L(z) = 2¢; logz. Then nL(B,) ~ B?

and L(z) = 2 [{ cyu™'du. Applying [30, Theorem 1.5, we obtain sy (¢ > n) ~ ¢;n~2.
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Next, p =6 [, hdux = ¢/u(X) and u(X) = 2/(m + ¢) by [7, Eq. (6)]. Hence

2¢o . 4+3log3 (2 -2
T4+l 4— 310g34(7r+£)

¢ty (p >n) ~

By Theorem [7.4f(a)

4+ 3log3 (2
v, W d d
Pogw(n) ~ 4 — 310g347r+€ /v,u/w,u

for v,w € H(X) with nonzero mean.

Example 8.9 (Bunimovich flowers [11]) These are billiard domains @ C R?
where 9@ is a simple closed piecewise C® curve consisting of at least one arc with non-
vanishing curvature that is convex inwards and at least one convex outwards circular
arc that is strictly smaller than a semicircle. All corner points have nonzero angle,
and each convex outwards arc continues to a circle contained in (). (The conditions
can be further relaxed to allow line segments in 0Q), see [1§].)

By [18, Theorem 2], the billiard map f : M — M falls within the Chernov-
Markarian-Zhang framework with px(h > n) = O(n™3). Hence py(p > n) =
O((logn)3n=3) leading as in [57] to the upper bound on decay of correlations
pow(n) = O((logn)3n=2) for dynamically Holder observables.

It is also easily verified that ux(h > n) ~ n=3. Only the more delicate upper
bound is explicit in [18], but the lower bound is much simpler. It suffices to estimate
the contribution from sliding along a single convex outwards circular arc S C 0Q).
Let (7, ¢) denote coordinates on S x [—7/2,7/2] where r € [0, 7] is arclength along
S. Then pyx is given by dux = cos¢dedr. The set X is chosen to exclude points
that make at least two successive collisions with S. Hence {h > n} includes all points
(r,¢) with r close to the beginning of S and ¢ close to 7/2. Since S is circular, the
angles at successive collisions remain close to this initial value of ¢ so it is clear that
{h > n} contains a set of the form

En:{(r,¢):0§r§%,§

where a and b are constants independent of n. Hence

:Ie“

S

ol

2

px(h >n) > [° ffﬂ 1g, cos ¢ dedr ~ sab’n=3.

w/2

By Proposition it follows that py (¢ > n) > (logn)~'n=3. By Theorem [7.4]
pow(n) > (logn)~'n 2vaduwadu for all v, w € H(X), n > 1.

Example 8.10 (Dispersing billiards with vanishing curvature [17]) These
are planar periodic dispersing billiards @ = T? \ |J Sy where there are finitely many
disjoint strictly convex scatterers Sy with C*® boundaries of nonvanishing curvature,
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except that the curvature vanishes at two points. Moreover, there is a periodic
orbit that runs between these two points and the boundary nearby has the form
+(1 + |x[°) for some b > 2. By [17, Theorem 1], the billiard map f : M — M falls
within the Chernov-Markarian-Zhang framework with px(h > n) = O(n=") where
B—1=(b+2)/(b—-2) € (1,00). Hence uy(¢ > n) = O((logn)’n=?) leading as
in [57] to the upper bound on decay of correlations p, ., (n) = O((logn)?n=#=1)) for
dynamically Holder observables.

Moreover ux(h > n) > en™? by [I7, Proposition 2]. By Proposition ,
it follows that py(p > n) > (logn)~'n™. By Theorem [1.4 p,.(n) >
(logn)~'n*=Y [ vdu [,, wdp for all v, w € H(X), n > 1.

A Formula for the correlation function
In this appendix, we prove Proposition One method would be to check equality of

coefficients directly, but we choose to convert all sequences into Fourier series. Recall
that V(n)(y) = o> 0(y, ®(y) —n), W(n)(y) = Liasnyw(y, n), with Fourier series

N O(y)-1 - P(y)—1
V(2)(y) = SOy 0, W) (y) = Y ay, o).
£=0 =0

Define &, = Z;:é ® o FY. Arguing as in [42, Section 6.2] (with discrete time instead
of continuous time), write

p(0) = [ Lpnscono(0 0T 0 f3(0.) ds
A
+ / Ly () <nstcta(yD(, OB 0 Ay, 0) dpa = J(n),
k=174 k=0
where Jy(n) was defined in Section 4.2 and

Ji(n) = / Loy ) <tin<ar @y 0y, OW(F Yy, L+ n — @(y)) dpa, k> 1,
A

For k> 1,

To(z) = 2" J(n) = &7 /Y > 20(y, OW(FRy, € +n — ®p(y)) dpy .

(
Making the substitution ¢ = ¢ +n — ®x(y),

D(y)—1 B(FFy)—1
Ji(2) Z@‘l/y( > z‘%(y,é)>( 3 Zglﬁ(Fky,é’))z‘bk(y) diiy
=0 =0

@_1/ 2%k, /W(z) o F*dyuy,
Y
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where v.(y) = 320" 2745(y, £). Note that z%v, = V(z). Hence
RF(z%0,) = RFR(z%1°F 2%0,) = RF'(2* R(2%v.)) = R(z)* 'RV (2),

and so

o~

Jp(z) = @7 /Y RF(2%*,) - /W(z) dpy = @‘1/ R(2)* RV (2) - W (2) dpy .

Hence,
P2 = A = T + 7S [ RERVG) - W) duy
—0)+ 87 [ TERVE) - ) da

This completes the proof of Proposition [4.2]
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